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Statement as of June 30, 2013 of the Blue Care Network of Michigan

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

1 BONOS oottt sttt | siessiansind 691,513,772 | veeevreerereeenneseereens | cevveneeneens 691,513,772 | .coovve. 643,761,916
2. Stocks:

2.1 Preferrd STOCKS.......ocvcviee ettt ettt | evenaesaesesaenes 4,007,407 | oo | evereneaeinis 4,007,407 | oo 436,100

2.2 COMMON STOCKS.....ouveurirerirserseseeesiseesssessesesessesssss s eesessessssssssessessassssssssessessassssssnsns | sessessessnens 29,192,346 | ..oovererrereiersnnnineenes | e 29,192,346 | .ocovvrenne. 27,461,238
3. Mortgage loans on real estate:

Bl FIESEIIBNS vttt ettt se s s st st | stessetesesnsesesensetesesansetens | esesessetesesesesesansetesssrnaes | sresesesssetessnnaesennreaas [0

3.2 Other than fIrSEHIENS.......cvevieevcecicise ettt seses | srsssessessstessessssessssssessess | sesbessessssessesssssssessessssanss | sevsesissessesssessessnsesans [0 O
4. Real estate:

4.1 Properties occupied by the company (less §.......... 0

ENCUIMDIANCES).....- e ceeeereeseereeseeseesseeeeseeessesseeesesssssesse st essssssessessessesssssessessessansssssessessessases | sessessessessassssnsssessessassnns | sessessesssssssassnnssessessassans | sessessesssssssnnsssssessasens [0
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES). ..o veeereeseeseeseesees et eseesessess e ssee s st ees s bs s sessesse s e ssessessentnssessestessanes | sebssessssestassssnnssessessastnns | sessesssssessssassnssnsssessansans | sessessesssssnsssessnssessasens 0 |

4.3 Properties held for sale (less §.......... 0 ENCUMDBIANCES)......ceurererrireeeeeireieiieesneeseteesessees | seseeeseeeesessssssssseessessans | sessssssessssessessnssessessessans | sessessessassssssessessessasens [0 O
5. Cash ($....(16,266,741)), cash equivalents ($.....7,548,659)

and short-term investments ($.....580,984,856)...........ccceruerueereeereeereeereeeeeieeseeeseeeesesseesieesiennas | eveeeeseesens 572,266,774 | ....coveeeeeeeeeeeeeeees | v 572,266,774 | ............ 668,273,680
6. Contract loans (including $.......... 0 PrEMIUM NOLES)......ivieiiieeiicisiteieieies ettt ssssesseses | crsssessessstessssssesssssssessess | seesessesssssssessessssassessssanss | sessessssesessssessesssssssens [0 O
T DBIIVALIVES. ..ottt ettt bbb st h bbb ss et sente | 4ebentetsessees st et st ensessens | sebebsneses st st et e st entans | aebsessessentens s st st L0
8. Other iNVESIE @SSOLS.......cuieeiciriieeircicie ettt | seteesseiaees 115,728,930 | .voveeeeereeeieirneineiieines | e 115,728,930 | .cvvvvrenne 114,752,328
9. ReCEIVADIES fOr SECUMHIES. ......vuiececieiciieeiei ettt bbbt | sesesisssaseaas 47,719,020 | .oovoiereeeeeeeineneireiiees | eeveeineiennas 47,719,020 | .cvooveeeieeereireeineineieenae
10.  Securities lending reinvested COlIAtEral BSSELS..........vuiieiiiieieiiee e eisessssesstesseies | seressesssessessessssessessssesses | srsessssesssssssessssssesssssssens | sessssssessessssassessssenses [0 T
11, Aggregate write-ins for iINVESIEA @SSELS.........c.cvieiiiiiieiceee et sntens | eersessstessessssessessesnaans (O I (O (O I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cvieereieieeeeeie e | seveenaens 1,460,428,249 | .ooovvevieerieennd [ - 1,460,428,249 | .......... 1,454,685,262
13. Title plants less §.......... 0 charged off (for Title insurers only)

14. Investment income due and accrued

15.  Premiums and considerations:

15.1 Uncollected premiums and agents' balances in the course of collection.............cccvvvvveens | evrvrrerrnnns 42,254,130 | .oovivrrernne 2,505,293 | ..covvvrene 39,748,837 | cvverrnne. 20,976,345
15.2 Deferred premiums, agents' balances and installments booked but deferred

and not yet due (including §.......... 0 earned but unbilled PremMIUMS)........cceeieeinieiriies [ erreieiereieisssneesseseens | seessseseesseesssssessssssesses | sssesssssssesssssssesessssenns [0
15.3  AccCrued retroSPECHVE PrEMIUMS........vivuiuiueireiiieiseissiesess s ssse st sssessessssessessnss | sessessessnssssesssssssessssassesss | sessssessessssessassssessessssasses | sssessessssessessssessessnsenns [0

16. Reinsurance:
16.1  Amounts reCOVErable frOM FBINSUIETS. .........cuiriieiiiriieieissieieiseiessese e ssssssesssenses | essessesssssssessssassessssassesss | sessssessessssessessssessessssasses | sssessessssessessnsesessssenns [0

16.2 Funds held by or deposited with reinsured COMpanies............cccoevveverericesivereeineens

16.3 Other amounts receivable under reinsurance contracts

17.  Amounts receivable relating to uninSUred plans..............ccccvvvvceeiiiceseeesee s | cvveeresesienens 3,909,143 | .o | e 3,909,143 | ..o 3,694,731
18.1 Current federal and foreign income tax recoverable and interest thereon.............cccoccveevivcvcies | cevevveveevsicenenen, 17,070 | oo | e 17,070 | oo 121,270
18.2 NEt EfErred X @SSEL.........uuuevereiricrieriresise et nessesssas | sessesssessssnsss st ensssssens | srsssessssensssenssesntensssnnnes | eessenss s (O
19, Guaranty funds receivable OF 0N AEPOSIE..........c..crviveieiceieeetese et sssse et ssseses | eevessesessessessssssssssessssesses | srsssssesssssssesessssesesssssess | sesssessessesssssssessssesss [0
20. Electronic data processing equipment and SOftWare............cccoceveveeerievieesieeeseeeeseesee s | evveveseesessenes 5,208,083 | .....ccoevernees 5195845 | ..o 12,238 | oo 38,216
21.  Furniture and equipment, including health care delivery assets ($.......... 1) SRR ISR 1,664,335 | .ooooevvenne 1,664,335 | .o [0
22. Net adjustment in assets and liabilities due to foreign eXchange rAtES...........ovrurerirrnrirriiniins [ corrreeeinennensissesisessssens | cereeessessssesssssssssesssssesss | sessessesssssssssssessassanes [0
23. Receivables from parent, subsidiaries and affiliates..............cccouerveeveicreieieeece e | covereieiinnns 51,833,697 | oo | e 51,833,697 | .occvvrnne 54,998,463
24. Health care ($.....19,709,881) and other amounts reCeIVaDIE..............cc..ovververeeereeereeeeiereesieenes | evveerienniens 20,463,501 | ..ooovvveriernnns 753,620 | .overernee. 19,709,881 | ..o 18,557,653
25. Aggregate write-ins for other than invested @SSEtS...........ccovvevieeercreeceeee s | cvveveserenines 6,570,105 | ....ccoevernees 5,660,949 | ....ccoovvvrnenen 909,156 | oo 1,137,147
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throuGh 25)...........cvveerememieresimiresenseesseseseesssesesesssesssesssesssesess | seseesenes 1,608,524,658 | .......ccco.... 15,780,042 | .......... 1,592,744,616 | .......... 1,567,871,484
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........ccoevrieiens [ ervieiieisieisieeissieiees | cveresseissiesesesssesessssenns | evessssesessssessessssssens [0 T
28.  Total (LINES 26 NG 27).......couureerrriereieriieisserisesssesssessssesss st sessssesssesssesssessssesssessssesssns | seseceens 1,608,524,658 | .......cccoo... 15,780,042 | .......... 1,592,744,616 | .......... 1,567,871,484
DETAILS OF WRITE-INS
1100, ettt | Setb iRttt | nents ettt nes | sebens et (O RN
1102, R | Setb sttt | nenie ettt s | eebeens et (O RN
1103, ettt | Seeb st b ettt | nenie ettt nes | et (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccccoeeviceeeiieiieceniiees | evveeeseseeeses e 0 [ oo 0 [ e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE).........cccouievereiiieiiiiciesiceeieescieisnenn | eereresieressssresesssssenans 0
2501, Prepaid EXPENSES........cevivireveiireretsiese ettt be bbbt es s bt s s ss et ses s snaebennans | ebesesseresnnens 3,702,451
2502. Other ACCOUNES RECEIVADI. ..........couurvirreriririieresiesieenieses s esss e ssssessesesssssessss | sessessesssanes 2,867,654 | ..ccoovvvvens 1,958,498 | ....cccoovverrenns 909,156 | ..ovoevrereene 1,137,147
2503, RSt | eee st | Hheeet ettt | eeessnes et enens (O R
2598. Summary of remaining write-ins for Line 25 from overflow page............coceevevieerieceesieeens | e 0 [ oo 0 [ e 0 [ oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin 25 8DOVE).........cveireiriniminiiniiinissiesesenisesesensens | eosersenssensnas 6,570,105 | ..ooovieinns 5,660,949 | ..o 909,156 | ..ovvvrnnee. 1,137,147
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Statement as of June 30, 2013 of the Blue Care Network of Michigan

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.....20,112,960 reinsurance Ceded)..........ccovvrvrrerererrerenrierersesresesenss | sereeseresnsenes 246,634,203 | ......coovvnnee 11,348,633 | ...ccoovvveve 257,982,836 | ......cccon.... 250,766,061
2. Accrued medical incentive pool and bonus amMOUNtS..........c.ccccveieeieieieieieeisiesessienns | erveirsienesnns 37,685,859 |...coovveriveieieiieieieenies | e 37,685,859 | ..covvrriinnnn 67,944,345
3. Unpaid claims adjustment EXPENSES...........ccceriererriireiriieie st sssssesenss | srsssesessssssesenns 9,039,998 ..9,039,998 | ....ccoeviieinns 8,248,713
4. Aggregate health policy reserves, including the liability of $.....4,929,240 for
medical loss ratio rebate per the Public Health Service Act...........cccvvvevevveveecveeieieeeis e T872,182 | .o | e 7,872,182 | oo 9,012,182
5. Aggregate life policy reserves
6.  Property/casualty Unearned PrEMIUM MESEIVE. .........c.uwrururrerrerrereeeeseesessesessssessessesssssnns | sessessssessssessassessssssessessasss | sesesessessessssssssessessassansans | stssssssessossasssssessassassnns 0 [
7. Aggregate health ClaIM FESEIVES. ...t sssessees | stessssessssssessessssassessssanses | arsessssesessssesessssesesssseses | sostesessssesessssessesssessens [0 R
8. Premiums received iN @QVANCE.........ccveviviieieiieieieeee et sss s ssnsenes | sressssssesessnnas 42,822,767 | .ooveeerieereriieersseeiennens | eoveeseisnsesenns 42,822,767 | ..coveverrne 49,154,866
9. General expenses AUE OF ACCIUE............ccvueueiicvereiireiessete et ese e be s b ssaeaes | crebeneesesesinas 27,148,552 | ... | e 27,148,552 | .....ccovvevnee 25,122,021
10.1 Current federal and foreign income tax payable and interest thereon
(including §$.......... 00N realiZEd GAINS (I0SSES))....ceucvuerrereereeireisreseesreeeeeeesseessseseassessss | seesessssesessessessesssssssssssseses | sessesessessessesssssessessessansnns | sessssssmssessssssssesssssesens [0 R
10.2 Net deferred tax HaDIIIY...........cccovieiiceeiice et essssesens | cbesssissesesssesesssssesessssesass | esessssssesesssssessssesesssssseses | sesessssetesessssesesssesessanes 0 [
11. Ceded reinsurance premiums PAYabIE...........cceucuiieieveiieiieieee et sessenas | sressesissessesieens 3,031,044 | .oooeeeeceeeeeees | e 3,031,044 | ..o 2,949,305
12. Amounts withheld or retained for the account of others...........cccccccviiininiciiciiciciics [ 16,390,501 | ..o [ 16,390,501 | ..ccoovvviinnne 19,777,616
13.  Remittances and items NOt AlIOCALEM..............cvuuiiuiiiiiiiiii s sissesienes | sestesiesie s ssssnness | cobressnessne s enies | eesbesiesb s 0 [
14. Borrowed money (including §.......... 0 current) and interest
thereon $.....28,444 (including $.......... 0 CUITENE)...eveveeiereeere e ssssntens | evesssseesesnes 75,028,444 | ... | e 75,028,444 | ... 125,041,792
15.  Amounts due to parent, subsidiaries and affiliates...........c.cccoevereririeieseieseseseens | e 114,824,566 | .....coovvevreeereierieeiiereeens | e 114,824,566 |................ 114,879,736
16.
17.
18.
19.
20. Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......coverrerrerrereenrereinirnens | coreisresessnsessessesssessesssssns | sessessessessssssssssssssesssnssnsss | seesessessessesssssssessssessasens [0
21. Net adjustments in assets and liabilities due to foreign exchange rates..........cccocvvvvevies | crvvvereiererennn. 390,125 | oo | e 390,125 | .o
22. Liability for amounts held under UninSUred PIanS.............ccccuevcvevrieieesieieissreessiesieienes | cveesesessessesessenns 553,590 | oo | s 553,590 |.cooovrveririrrenn, 1,298,732
23. Aggregate write-ins for other liabilities (including $.......... 0 CUITENE). oo | ererssiesieresienans 902,818 | .o [ 902,818 | ..o 920,913
24, Total liabilities (LINES 110 23)........rvurrerreerererreeseeessseiseesssesssesssssesssessssssssssssssssssssssenes | sosessesssaned 636,010,243 | ...ovvverrrinnne 11,348,633 | ...oovvevnvens 647,358,876 | ...occovnenn. 675,341,387
25.  Aggregate write-ins for special SUrpIUS fUNAS...........ccoevvieieiniriereseesse s | cerenreeneeas ) 0.0 O S XXX ovreveirreins [ e L0 0
26.  CommON CaAPItAl SLOCK.........ccevcveieieciciicicsie ettt ssnes | eeveneesinaan )0, SN D, 9,0, SO ISR 10,000 | oo 10,000
27.  Preferred Capital SIOCK.........ccvieiiiieiisrecsee et nsees | nerenseenneas ) 0.0 O S XXX tretrririrenies [ erereissienenssssesssseenssens | e ssssssesssnns
28.  Gross paid in and contributed SUMPIUS...........ccvueveuiviieciesicieie et | eevensesneas XXX ovvvvevervees e D00, OO TR 15,643,045 | .....oocvvnneee 15,643,045
29, SUIMIUS NOLES......oevcviicteieieete ettt bbb st s s srebennans | evesnsesens )9, GRS USRI XXX ooiiteveiiiiens | v ens | evesseseses e essesenes
30. Aggregate write-ins for other than special surplus funds
31, Unassigned funds (SUMPIUS).........ccceuriiuereiiieieiiicieesee et
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... 1) FSSUERTRINN IS ) .0 N B XXXoveveivierees [ e seesssesessens | cevesssseses s ssens
32.2 .....0.000 shares preferred (value included in Line 27 §.......... 0)eveerrrerereererieieriens | cereriees ). 0, SO PR XXX orierririanies | eerisiesissesssissenssssssssssens | sesessssesisssssessesssssssesssns
33. Total capital and surplus (Lines 25 to 31 MiNUS LiNE 32)........cccvuvrnrerrereerninerneensessesseinees | covereeeenns ) .0 GO R )., 0, GO 945,385,740 | ......ooornnn 892,530,097
34. Total liabilities, capital and surplus (Lines 24 and 33)..........cccevvvererriieierieenerissseeisnees | cerensennenas D9, GO BT )0, 0, SO RN 1,592,744,616 |............. 1,567,871,484

2301

2302.
2303.

2398
2399

. Summary of remaining write-ins for Line 23 from overflow page..........ccccoevevvvieresinnnns

. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 aDOVE)........oveererrerrurrersrrsmessessessrssnsssenees

2501.
2502.
2503.

2598
2599

. Summary of remaining write-ins for Line 25 from overflow page...........ccccoeeerirrurrirnenn.

. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 abOVe)..........cccevveueririesiiicreereeienas

3001.
3002.
3003.

3098
3099

. Summary of remaining write-ins for Line 30 from overflow page.......c..cccouvvrnrreerrirninnes

. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 @bOVE)........cccvereriierieririeieississieisineas




Statement as of June 30, 2013 of the Blue Care Network of Michigan

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MembEr MONENS........ovriririiirre st sessssssssssssssssssensenienes | senssen s KKK ursessnessnesnnes | convessesenienenns 3,155,722 |...cccovvren. 3,249,885 |......cccouuuune. 6,503,819
2. Net premium income (including $..........0 non-health premium income).........c..cooeveveereereerne | corveeee XXX | i 1,302,297,739 | ............1,319,119,361 | ............ 2,617,971,837
3. Change in unearned premium reserves and reserve for rate credits...........cooeeveievesiienens | ceveiennee D00 GOSN IR 1,140,000 | ...ccoovereeeeenn 52,346 | oo (5,531,482)
4. Fee-for-service (net of §.......... 0 mMedical EXPENSES)......vvvrrrririrrireieieireieiessssssessssssessssssenns | seeriesnes XXX teterrerreiinns | erreinsieseinsenssssssesssnnes | eonssesesessssesessssesesnssens | snssesesnssesessssssesssessenns
B, RISK TEVEMUE.....vevuvereviriieriei sttt | eneseenen XXX e [ e 1,130,818 | oo 1,443,603 | ...cocovvvvernen 2,700,428
6.  Aggregate write-ins for other health care related revenues..........ccocvevevvereeiesesseiesnns | cveiein ) 0.9, OIS ISR 8,244,109 | ..coooverrrrnnes 8,641,569 | ...cccovvvrnnne 17,612,719
7. Aggregate write-ins for other non-health reVENUES..........c.cceveveirieienieeseeesseieeeiees | arenees XXX oteiererisinns | ereissienssssienensseesennes [0 I [0 I 0
8. Total revenues (LINES 210 7)......c.curvercreriririicriereisesieesisssesessissssssesiesssssssessssssssessennes | seveseenes ). 9.0 SRR 1,312,812,666 | ............ 1,329,256,879 | ............ 2,632,753,502
Hospital and Medical:
9. Hospital/medical DENELS..........cc.courverririiiriinreesree s sssessssseenes | seresnessesenns 13,447,635 | ..., 795,119,132 | vvvvenn. 785,201,908 | ............ 1,531,656,023
10, Other profeSSioNal SEIVICES.........ciiriiirieieiie ettt ssessnsens | sosssessesssessessnes 459,218 | .ovvvvrrernn. 29,821,156 | voovervrrnn 33,757,967 | ccoovverrernnn 67,807,699
11, OULSIAE FEFEITAIS........cveeeeeceeciri s sssssnnses | onerisesesaennes 37,148,963 | ... 37,148,963 | ....cccoovvvvene. 37,870,069 | ...coovvvrenn. 74,308,092
12.  Emergency room and OUL-0f-ArEa...........cccvueueveierereiiiere e ssssssesessssssessssens | sresesissesessnens 1,943,073 | oo 72,501,463 | ...ccvvvnene 72,108,707 | .covvrrernne 147,817,105
13, PreSCrPHON ArUGS.......uveveeerreiriireeieeieresssees st sas st essssnes | sessssesssesssssssessssssssneses | cosseressesens 163,442,354 | .....cccooonc 175,641,124 | .....cc.cec. 341,284,567
14.  Aggregate write-ins for other hospital and MEdiCal..............cccveveiieiiiiceicceeeee e | e 0 | o 0 [ o 0 [ oo 0
15.  Incentive pool, withhold adjustments and boNUS @MOUNLS..............ccccviiereiciierieeeiieesies | e snserenines | oereresssessenns 29,174,663 | ................. 35,193,082 | ....ccoeunes 55,099,852
16, Subtotal (LINES 910 15).....ceuirirererieriieerereieeeseseessees s s esssssssessssessssnns | onesssesssannees 52,998,889 | ............ 1,117,207,731 | e 1,139,772,857 | vvveeee 2,217,973,338
Less:
17, Nt r@INSUIANCE FTECOVETIES. ......cvcvuiveviircieiiiieseteteeseee st ss e b s s s ssssesesessssesesnns | aresesssissesessnsesessssssesessnies | svsesesssissesens 19,218,811 | ..covven 17,264,857 | ..o, 32,043,584
18.  Total hospital and medical (LINES 16 MINUS 17).......crverreerrrernreerneeernreeseessnsesssessesssesssssens | sonessseessneees 52,998,889 | ............ 1,097,988,920 | ........... 1,122,508,000 | ............ 2,185,929,754
19, NON-NAI ClAIMS (NEL).....vuveririeicieisier ettt ssenas | sreesessessesssssssssessessenssnssns | stssssessessessassnssessnssessansns | sesssssnssessessassnssessessestanss | sessssssssessessassnssnssnssassans
20. Claims adjustment expenses, including $.....27,839,464 cost containment @XPENSES............ | coceerrerereeeerereereeeseenes | cevverereeennns 57,523,753 | .covvervieinne 52,429,768 | ............... 109,409,055
21, General adminiStrative BXPENSES..........ccuriveverieeeie ettt es st ssesas | sevsessssesssssssessssssessesnsens | sevessessesanns 112,653,959 | .....cccevnne 89,757,692 | .....ccco..... 201,706,943
22. Increase in reserves for life and accident and health contracts (including
I 0increase in reSErves fOr life ONIY)........cvvewereruririrenerrre e ssessessennes | srssnssssssssssssssenssssssssssssnes | sessessssssnssssssssessanssnssnsnss | oessesssnssnsssssssessansanssnsne | esssssssssssens (2,270,000)
23. Total underwriting deductions (Lines 18 through 22).............ccceuueveuivereineeieiseeeeeeeseeesienes | eereeisssiinnns 52,998,889 |............ 1,268,166,632 | ............ 1,264,695,460 | ............ 2,494,775,752
24.  Net underwriting gain or (I0sS) (LINES 8 MINUS 23)........cvrurerirrenrrrirririnernsenseseesesssssssesssseens | sseseessees 0,9, SO I 44,646,034 | .....cccoeenv. 64,561,419 | ..o 137,977,750
25, Netinvestment iNCOME AMEM...........ccuuvumreereerreeseeeseesiseesseeseessssessseesssessssesssesssssssssesss | cveesssssessssssssessssssssassssnnes | soeesseessssseens 11,606,616 9,497,918 ...19,038,253
26. Net realized capital gains (losses) less capital gains tax of $.......... 0neteirrreereeereineeernsnenens | e | aeessensesneens 1,558,035 | .oivieniinnens 7,602,367 | .ooovrrininn 11,299,717
27.  Net investment gains or (10SSes) (LINES 25 PIUS 26)..........cvurururereenreneireinereerneenseneeseeseesssenes | sossesssssssssesssssssssssssssens (U 13,164,651 | .o 17,100,285 | ...oooverrennne. 30,337,970
28. Net gain or (loss) from agents' or premium balances charged off [(amount recovered
$.....2,138) (amount charged off $....517,717)].c.ccurverereerereirreeeisesessssessseessssssessssessssnes | seeessssssessssssssssssssssessans. | omsesssssessssannees (G RTL) | I— (239,130) | ceveonerererernens (373,154)
29. Aggregate write-ins for other iNCOME OF EXPENSES..........cuururerierrereereireireeseereeseeseeseesesssssseens | cersesesssssssessssssssesssssens {0 {01 [0 IR 0
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29)..........uveeuererreenerierieesneriesssssseessesesssssessssssons | senseesaes D 9.9 SRR I 57,295,106 | .....ocorvvvenn. 81,422,574 | .....c.oce..n. 167,942,566
31. Federal and foreign income taxes iNCUITEM............cccviueireveirieeieiseieeisees e | cresnienes 0,00 ST [T 294,200 | .coooviiiiin 297,600 | ..coovvveen. 728,404
32.  Netincome (10SS) (LiN€S 30 MINUS 31).......cuvveuuererieurcrirerinerincrinccesenessessssensesssssessseensseees | ceveesenns XXX oovverceieens | e, 57,000,906 | ........c........ 81,124,974 | ............... 167,214,162
DETAILS OF WRITE-INS
0601. Michigan Health Insurance Claims Assessment Collected..............ocuevermernereneerneeeeneninnens [ veveinn )99, OO O 8,216,050 | ....ccccouvennn. 8,627,653 | ....cccovvvene. 17,189,136
0602. OthEr REVENUE........cocvecveievcveee et sesss s ssesssssssessssessssessessssssssssssensnns | evensenses XK rererenrnnenens | seererereerennneeennn 28,009 | nian ....13,916
0 OO OSSP OTOPSTOTSPRTRSRTIRTSRPRRTS ISR ¢, 0, RSSTUSTSTI PO PSRN
0698. Summary of remaining write-ins for Line 6 from overflow Page........cccovevverrnereirnrneennenneneens | coveereenns )00 GO SRR [0 [0 U 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 @DOVE).........cruuireniriniisiirsnissierissneseneseneens | cerneesees )00 R [ 8,244,109 | .ooovvvrenennn. 8,641,569 | ...coovrrnenn. 17,612,719
0707, eeeeeereeer ettt | seenerien XXX rvttreeereenrnee | crveereeesnesssssessessnssssnees | seesmessssssssnssssssssssssssssssss | seseesssessssesssssssssssssssnns
0702, .eeeeereeereeesee et ettt nns | sreesraes XXX vtrreeerreernee | crveersessessssssssessssssnses | seesmsssssssssnsssssssssnsssssnssss | sesmesssassssmmssssssssessssssans
0703, oottt Rttt | srereraen XXX vtrreeerreirnee | crveeneeesnessssesssessnssssnees | seesmesssssssssssssssssssssssnsssss | seseesssssssssssssssssssssssnns
0798. Summary of remaining write-ins for Line 7 from overflow Page.........cccoereereeneereinenenneneeneens | coveereenns )00 SO TR (O [0 U 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (LN 7 @DOVE)......ccirururrnrerresrirsiserensssesseessnesnens | cesseeenas XXX oeierrrneeneenne | o [0 I [0 I 0
OO POOO OO OO OO OOTOT OO OTRTOTR) DEOT OO
TA02. oottt | et sttt s st e | neeetaees s sttt eesteenn | seesseeet ettt et | eeseees et
TA03. ettt | et n et s et e st s | reeetaees s ettt eenn | seesseeet sttt et | ceseess st
1498. Summary of remaining write-ins for Line 14 from overflow page.........cocveueeeenreneenrireininenes | e (0 O (01 R 0 | e 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiN€ 14 @DOVE).........rurreirurrrrarisresisisnessessessmsrssnes | cossesssssssssessesessnsensssens {0 (01 [0 IR 0
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page.........ccoceveveiveveeeiceisicicnes | ovveieiesisse s 0 [ e [0 U 0 | e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE).......cvueriuiieericiiiiiieisiiesieississiesssienes | orressssssssssesssssssessssssens {0 IR [0 IR [0 IR 0
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Statement as of June 30, 2013 of the Blue Care Network of Michigan

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

CAPITAL AND SURPLUS ACCOUNT

Current Year
to Date

Prior Year
To Date

3
Prior Year

Ended December 31

33.

34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

44.

45.

46.

47.

48.

49.

Capital and SUIPIUS PriOT FEPOIING YEAI..........cvrvererrireirerinsisrisrissiessess st sss s st sttt ess s ssessansenssnssesses
Netincome Or (I0SS) fTOM LINE 32..........vuieririeierreirie ettt sttt
Change in valuation basis of aggregate policy and Claim FESEIVES............ccceveveveieieieee e sas
Change in net unrealized capital gains (losses) less capital gains tax of §......... 0ttt
Change in net unrealized foreign exchange capital gain OF (I0SS).........curvrrrrrerrurreirereneireieisesssessessee e sseses
Change in Net defErred INCOME TAX..........vuruririecerie ettt een
Change in NONAAMILEE @SSELS...........vurerrirrirrieisresrire ettt sttt ettt st
Change in unauthorized and CErtified FEINSUIANCE. .........c..ev ettt essenee
Change N rEASUNY STOCK.......vureuieceeeieie ettt bbbt
ChanGe iN SUMPIUS NOES........vueeeececeeee sttt sttt st s bbbt ent e
Cumulative effect of changes in aCCOUNtING PHINCIPIES. .........cvuruuirieeirieieireeeeeeee sttt sentes
Capital changes:

A PO Ittt
44.2 Transferred from surplus (StOCk DIVIAENG).........c.vueviveieiciiisiciesice et
44.3 TranSTErrEd t0 SUMPIUS.......c..cueiviviciieeiciete ettt sttt bbbttt
Surplus adjustments:

A5 P Ittt
45.2 Transferred to capital (StoCk DIVIAEN)..........cccveiieieiieiece et
45.3 Transferred from CaPItal...........cciiiiiiieiceecee ettt
Dividends to stockholders
Aggregate write-ins for gains or (I0SSES) IN SUMPIUS..........cevueiiuriieiriisie st saes
Net change in capital and SUPIUS (LINES 34 10 47)......c.cviveiiiiieiiriesisse e senses

Capital and surplus end of reporting period (LINE 33 PIUS 48).........cvuerrriieieiiieieiessisieiseiesre e ssssssees

............... 892,530,097
................. 57,000,906
..................... (123,533)

(390,125)

............... 708,578,553

................. 81,124,974

............... 708,578,553

............... 167,214,162

................. 52,855,643

............... 945,385,740

80,084,365

............... 788,662,918

183,951,544

............... 892,530,097

4798.

4799.

Summary of remaining write-ins for Line 47 from overflow Page...........ccceueieicueiciciesieesee e

Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE)........ccouiiuiuiiiieiieieieiisiete sttt snans
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Statement as of June 30, 2013 of the Blue Care Network of Michigan

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Nt Of FBINSUTANCE..........ccucvevcveeeecteee ettt sse s ss s b s besss s ssssssenans | ervesaneas 1,274,789,623 | .......... 1,349,557,085 | .......... 2,640,380,095
2. NetinVESIMENEINCOME. ...ttt | sebseniesiians 11,860,198 | ....ccovvvenee 11,792,577 | oo 24,569,288
3. Miscellaneous income.. 9,374,927 ....10,085,172 ....20,313,147
4. Total (LINES T HrOUGN 3).....coouieerireiieciicriieeiesisesi sttt nenees | anseseenes 1,296,024,748 | .......... 1,371,434,834 | .......... 2,685,262,530
5. Benefit and 10SS related PAYMENES............c.ccviiiieiiecsee ettt sae s senbenns | eveesenes 1,120,742,597 | .......... 1,121,996,335 | .......... 2,204,846,577
6. Nettransfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........c.cocverereriierreieiieeisessiens | coerireiieiesssssssssissessens | sossssssississessesssssessssens | ssesssssissesessssesssssssens
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccciveviirieicirieice e | e 169,853,124 | ............. 146,754,980 | ............. 312,624,715
8. Dividends paid t0 POICYNOIAETS. .......c.euiiveireiirieieieieie ettt s st ss st sses st ssessssnsasses | sressssessessesassessessssessesnnts | sensessssessessssessessnsessesnses | sesessesessessssssessessnsansesaes
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses .190,000 .305,000 .855,000
10.  Total (LINES 5 HroUGN 9)......c.cvumiviriiiricieiiiiceirsiess st ssesenssnnnens | areseneons 1,290,785,721 | .......... 1,269,056,315 | .......... 2,518,326,292
11. Net cash from operations (Line 4 MiNUS LINE 10).......cccuiueieiiirieicsieesetesie et sstes s ssses s ssse s snns | evessessssesns 5,239,027 | ............. 102,378,519 | ............. 166,936,238
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS....cooiiireeeie st | eeneennin 449,371,577 | .. 383,833,170 | ..ooevenen 677,870,526
122 SHOCKS . coveuereeeescete ettt | bttt 178,693 | oo 178,479 | e 205,801
12,3 MOMGAGE I08NS.......cocveieevcteieetese ettt sttt sae s ss s sse st esse s bessesassesssssnsssesssssssessnnns | sriesisssssesesassesissessessnsons | sesessessesssensessesnssssessnes | sessessssssesssssssessssastesnsas
124 REAIESIAE ...t | sebnnisn e | sestest et | et
12,5 Oher iNVESIEA @SSELS..........veeeeircrierireri st n s nensens | eeessssssenesssssssenessesssns | weseesssesssensssesssessssennsnes | wreesesnens s
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments............ccccvieevieicnesievcssceeens | oo 139,721 [ oo 11,535 [ e (189,110)
12.7 Miscellaneous proceeds ....53,460,490 ....17,576,028 .1,141,362
12.8 Total investment proceeds (LINES 12.1 10 12.7) ...t ssesssssssssssssenes | cesssssessns 503,150,481 | .....co..... 401,598,912 | ............. 679,028,579
13.  Cost of investments acquired (long-term only):
1301 BONGS....irririeireeeie bbbttt | eereeneeee 498,360,741 | ..o 439,229,234 | ... 826,065,625
132 SHOCKS . vvvurereeerseereeseere ettt nnnnnn | cernessanssnaed 6,706,501 | covveonrrerreennns 856,046 | ..oovvrernnnns 9,952,276
13.3 MOMGAGE 08NS.......coiveiieicieie ettt sttt enses st n s s s s ssnsenssssnsensenns | snsessssestessssansessesensessesens | stessesestesessssessessnsessesnns | sersesesesseses et en e
134 REAIESIALE ...ttt n s s st st | wsesseasessententansessensentants | stesssneessestentantnsessentenes | srestentneesrent st ansnsrnssenee
13.5 Other INVESIEA @SSELS..........cvveurireiircririsieriisesi sttt s s neniens | reesstssssessssenssnnesssesssns | sesnesseeneensss e esntseensnes | creenss st
13.6  MiSCEllanN€OoUS APPIICALIONS..........c.cvvicvieiceeecieiete ettt s s sssennes | desisresasssns 47,719,020 | ............... 11,887,386 | ............... 17,775,315
13.7 Total investments acquired (LINES 13.110 13.6)......ccvuvirerriieieiesireieisesssississ s ssessessessssssssessssesssssssssens | ssssssssssas 552,786,262 | ............. 451,972,666 | ............. 853,793,216
14.  Netincrease (decrease) in contract 10ans and PremMiUm NOES..........ourureririrreireiriereiree e sssssses s ssessssssesessens | eessessessnessssssssssssssessessas | srstssessssssessessnssssssnssesses | sessessnsssnesessessessnessssessns
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (49,635,781) (50,373,754) (174,764,637)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPIAI NOTES......uverieecececie ittt ettt bbbt ensentns | abetsesseesastansssessessessants | steetsenessnssessastsnsessnsteses | coeststsnesessessassantsssnnssnes
16.2 Capital and paid in SUIPIUS, 18SS trEASUNY STOCK.........cceicvieeieeeieteesce ettt tes s sese s sssssssssssssaes | arvesisssssesissessesissessesessens | sresessessesessessesssesssssssnes | cevsesissssssssssssessssssesnsas
16.3 BOMTOWEA fUNGS.......o ettt | eensesennas (50,000,000) | ..covovevenee 25,000,000 | ...covevnnees 75,000,000
16.4 Net deposits on deposit-type contracts and other inSUraNCe ADIILIES. ...........c.ccvcveveveeicveieceeee e | e ssesieseseseesens | crevesseses s esssssesnes | cevesssssee s sssesennas
16.5 Dividends t0 STOCKNOIAETS..........cuuiuuiiiiiiiiiiii st esiesins | stbississiesi s esi e sisesinens | sesbesisesisesine s sans | censiessisssiens bttt
16.6  Other cash provided (APPHEA)..........cccvcvieeieeieeieeeeee ettt ss et sse bt bes s sense s snsssnenes | seesissessasanes (1,610,152) | ..ooovvvenen. (5,354,448)] ............... 30,237,937
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | cccocvrnne.. (51,610,152)] covvrenee. 19,645,552 | ............. 105,237,937
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17)......c.ccoeveeveveec | cerrieins (96,006,906)| ............... 71,650,317 | e 97,409,538
19. Cash, cash equivalents and short-term investments:
191 BEGINNING OF YEAI. ..ottt sttt nsennts | seriessseed 668,273,680 | ........uc.. 570,864,141 | ...cocoonnvee 570,864,141
19.2 End of period (Line 18 plus Line 19.1).......cc.......... 572,266,774 642,514,458 668,273,680
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 [ I | |
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Statement as of June 30, 2013 ofthe BlU@ Care Network of Michigan

EXHIBIT OF PREMIUMS, E

NROLLMENT AND UTILIZATION
5 6

1 Comprehensive (Hospital & Medical) 4 7 8 9 10
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PHIOT YEAI. ...t sssssesissssiesesans | eesiesessenssesssnenes 544596 | ...coovviriirricriciens 3,256 | .o, 465,430 | ..o, 9,316 | .oueeeerirrrriererrenieseseenins [ e | e 18,494 | oo 48,100 | 1oovveenrirerriererrnrieresennes | e
2. First Quarter 524,548 | ... 3,338 [ 440,648 | ..o 3,381 [ | s | s 1808 [ 53,335 | o

3. Second Quarter 524,483 | ..o 3,280 | 439,944 | o 9,867 | e | e | eeeeeeeeeeeenn T TAB | 53,886 | ..o

4. Third QUAMET........eveiiieiieieeeesees s | seriesiesieses s 0 [ oot | i | et | e | bbbt | enbb st | Shesb e | sebbe b | bbb
5. CUMENE YBAI. ...t | cessnesenne s niesssnenens 0 | ettt | et | criensens e senens e | criensane s et nens | eriensenesen st e ne et nene | enientnenens et sne e nens | anbnenen s snn st nen s | enbnenen sttt ens | snbee e n et
6. Current Year Member MONthS.........ccuveerrrnneensnennsiennes | onseensssnessssnces 3,155,722 | .o 19,781 [ 2,651,404 | ..o, 56,254 | oo | e s | s 108,071 | .o 320,212 [ | e
Total Member Ambulatory Encounters for Period:

7. PRYSICIEN. oot sssssssssssssas | nsssssssssnssssnnes 1,735,360 | .ovverrrrriineiinenes 17,515 | oo 1,271,850 | .vvereeernririeeeennes T ORI DRSSPI DR 62,131 | 328,991 | | et
8. NON-PhYSICIAN.....ceooverreereereeeseereeeesseeeseessseeseessseesees | coressssnsssnessssesss 458,593 | .o 5,043 | i 307,480 | .o 32,795 | oo | e | e 18,666 |...ovooveerreririenees 94,609 | e | e
9. TOal s | 2,193,953 | ..o 22,558 | ..o 1,579,330 | .o 87,668 |....oovirirririnirineiiennd 0 [ (O PR 80,797 | 423,600 ..o 0 [ 0
10. Hospital Patient Days INCUMEd...........coovuererreneiesnmirneriinnns [ eosresssssessnsessnesanas 93,786 | .ovovrerrrienieniinienas 916 |, 56,794 | .o 3711 | | | cersnes s 2,202 | .o 30,183 | oo |
11. Number of Inpatient AdMISSIONS...........cccovrieeriiiieiriiieisiine | cereereesieeeeneens 24214 | .o 225 | 16,412 | cooveeeeeeeceee 832 [ oo e | e 645 | .o 6,100 [ ..o | e
12. Health Premiums WHHEN (8)..........evvererrreeerrcrireerieeerinns | werveenierennns 1,320,574,006 |.....c.coorvrrrnnnn 5,964,338 |...ccccoverurnee 962,480,071 |..ooovvvvrvrernnns 11,257,299 | .vvonvirrrierereenieeeisenies | ereeseseeniessssssisssssseninnens | cosesssesssnesesens 46,938,583 |.....cocconenen. 293,933,715 [ oo | et
13, Life Premiums DIrECt..........ccoviuiiiiiiniiisisisissiins e 0 [ oo | e | st | et | cheeae s | fenbe bbbt | Shiesb s | sebbe b | e
14.  Property/Casualty Premiums WHteN. .........ccocovvevrerieienes [ 0 U O PO DO OO B PP OSSPSR PSSRSO
15, Health Premiums EAME. ..........oovrverrernecernerierrinseenns | eerneenenenennns 1,321,714,006 |.....cocovrrvrenncns 5,953,970 | ...oocvvrrerernnee 963,738,087 |...covvvrrvrernes 11,149,845 | ..oooieeeceereeeiesniees | e nisssseeninnens | oneesseessesenens 46,938,583 |.....cooovrnenen. 293,933,521 [ ooorreererieeiinenieenienenees | et
16.  Property/Casualty Premiums Eamed............ccocovrerrvvireiines [ v 0 | e | e | ereee et sntens | sretess sttt n e tentetae | etsebetetsesnt st sttt entesetns | seetessessesens s et et ente s essntens | essesetessesesensensesetantessetns | seetensesetes s s st s st antente | enteseten ettt nne s
17. Amount Paid for Provision of Health Care Services........... | ccoverrvenne. 1,139,228,557 | ...coovvecrinnene 10,500,266 | ......cocoonvnnes 833,770,204 |...covvvoevrrenenne 8,308,744 | .....vooeerreereeeseeseeeene | e nensnnees | e 42,626,243 |....ovvveeen. 244,023,100 [ cvvorreerrerreeerneeeeeeneeesees | ceeesseeensess e esssnnes
18.  Amount Incurred for Provision of Health Care Services...... 1,117,207,731 9,974,747 | ...ccvevn. 797,866,660 9,277,971 41,036,496 |.................. 259,051,857 | .cvovvvieiieeieeereeees

(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....293,933,715.
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Statement as of June 30, 2013 ofthe BlU@ Care Ne

twork of Michigan

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 2 4 5 6 7
Account 1-30 Days 31-60 Days 61 - 90 Days 91-120 Days Over 120 Days Total

Claims Unpaid (Reported)

0399999. Aggregate Accounts Not Individually Listed-COVEred............coerrrriesrrrrsssrssesmssesseesssssesseanne [ oeeireeeeessssssseseessennees 51,624,320 [ oo 205,248 [ .oooooceeeeeerccesssr s b oy 52,718,993
0499999. SUDLOAIS.......cveveereerereereseeriseier s sss e nnens [.. 51,624,320 | .... 205248 1 .. 207,780 [ o0 | consrersessssssses s ssnsens 52,718,993
0599999. Unreported Claims aNd OtNEr ClAIM RESEIVES.............ciiuiieiitiitetetiistsesieistssssesssssssesessssasses  ssessssassesssssssessessssssssssessssassessessssassesssss sstessessssossessessssassessessssessessssassessessssasse  fessetsssossessessssessessesassessessssessessessssassesse setsssossessssassessesstessessesassassessssassassesnsan 219,042,180
0699999, TOtAl AMOUNES WINREIH.........c..ereiitieeieitestist et ettt esseseess e ssessess s s esbssases e ssesssss st essanssnes  festsssssssessossasssessessassasssessassanssessessessanss  s8aessessossasssessessesssssssssessastanssessassansanssns  essessassasssessossassanssessassanssessestanssnssessesse  44estsessessostossasssessessastsnssessestanssessessensans | oetsessessastssssessessansnssessastantsnssessantanssnsss | shsessossassssssessossanssnssessnsanes 6,334,623
[T R T O T T T — ...278,095,796
0899999. Accrued Medical INCENtIVE POOI NG BONUS AMOUNES..........cciuiiieiriiiieiseiietetsesesssssssesessssesiees ssesssssssesessssessesssssssassessssassessessssassessnss  sstessesssssssessesssssssessessssessessssassessessssasse  fessessssessessessssessessssassessesassessessssassassess  sesessessesssssssessessstessessesessessesansassessesastes  408essesassessessssessessesessessessssassessesnsantesses | sesessessesssossessssassessesnsenes 37,685,859
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Statement as of June 30, 2013 ofthe BlU@ Care Network of Michigan

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

1. Comprehensive (hospital And MEICA)...........c..rierieriieieee sttt | essseessns s 168,630,741 | oo 610,346,331 | .o 16,672,093 | ..o 162,185,467 |...oovverrirrireireinnes 185,302,834 |...oovrrrireieieinne 186,688,444
2. MEAICAE SUPPIBMENL.......ouieuieeieuiesieieieeeeseiese et ebs bbb bbb s bbb bbbkttt | sebbeebaessees s b s 1,932,036 | .ooovvrireirireeinn 6,376,708 | ...oovvrrereirrireciieeiieens 175,273 | oo 3,086,621 | ...ovrrerrierrierieiieens 2,107,309 | ..overiiieneiens 2,292,667
3. DBNEAI ONIY......oiivvictcteiic sttt b bbb A bR R s e e bR bR AR bR bR e s A s s bt s s s et s eebebesaetess | Stebstetesesetesentetesnses et s setesensesesns | ebsesesasetetesstetessesesesnsetessnsesesanne | sbissetesessetes s etebessebes s sesebensetesenes | bestebesinesesasseteses et s an et esensesesasante | seresesisaetesen et e s s et e b st e s s et bnen 0 | o
S 1o T 0 OO P OO PO BSOSO PTTRRU) DRSO [0 TP
5. Federal Employees Health BENEFItS PIAN.............ccccciueieiiieieiccie ettt sttt bbbttt nbns | snssstesssssssessessssensesaees 5,707,311 | oo 33,798,192 | ..o 661,067 |..ooverererercierreieiens 7,907,703 | .o 6,368,378 |...covvieereereenes 8,887,462
B, THIE XVIII = IMEAICATE. .....eueveeeeieiicei ittt bbbt | etbt bbbttt 40,522,607 | ...ovvorerierireririnis 193,995,523 | ..oovviieirerirrrii 2,155,243 | ..o 65,139,369 |.....ovvvrvnrrrrirrinnns 42,677,850 | ...oovorerecriericrieninas 52,897,488
T THIE XIX = MEAICAIG. ... ..ottt snes | enbseessenssenss e st st ssenss st enssenssnss | senssesssesssenssensseessenssen s s s s ssenssnss | sessseessesses s es s st es b s es s s enssenes | sesssessses s st s st s s s st bt nssenns | sesssestees bttt 0 [ o
8. O NEAIN........e ettt f e E SRS £ £ £ R R £ 84S R £ £ R4S E e £ R R eREeeEeeEseesesEeebsrs | ALEAeRESeEseEeEEeeEenEaeEseesentanesessestentans | 4eEfeeEeetieEseeiesiesiesiesiessacsesiessensane | Aeieesesieessesessesseeiesiessesssssessossons | seesesiessessssessessossessessossansonsiestans | aeeiesiestensansessentantantienteneanesneians L0 OO
9. Health SUDIOLAI (LINES 110 8)......iuuiiriisiisiiiii ittt | sbsenb st senbsne e 216,792,695 | ..o 844,516,754 | ..o 19,663,676 | ..ooovevvevrrnniinsiies 238,319,160 | ..o, 236,456,371 | .o 250,766,061
10, HEARNCAIE TECEIVADIES (B)........vvereeeeriisiisiiieiiseeisee sttt | Hisbsnsssesssesssen st nsees 5,488,373 | .covverreeierienirnnne 14,975,128 | oo | sttt | sressssses st seeees 5,488,373 | .oovererieeieieiinn 20,751,535
10, OB NMON-NEAIN. ...ttt bbb s £ bR E b 448 £ RS E e £ s E et bR s b en b et ne | etbebseEseEseeEeet e b seRbeebeebseesenbenbantaes | HeebeebeEeRseebeee e b eE s b e b et eREes b et ans | HeREeeEeeE e RseE R b e bt R E e bbb seesenbes | HeEseeRenE e b et R bt b bR R e bbb n s st ns | sebsestenb et b ettt st nt e L0 PO
12, Medical incentive pools and DONUS AMOUNES............cuuruurirrireireireisse st is s s s sees s es bbb bbb esiees | eebtssss et sesb st nees 58,765,932 | ..o 667,216 | ..o 5,623,927 | ..oviiniininirinniinnnens 32,061,932 | .o 64,389,859 | ..o 67,944,345
13, TOtAIS (LINES -0 1+ 12). . iuu ittt ittt sts st es st st ees s s stttk E etk ekt ekttt s bbbt enste | snbssssssnsensnns st s 270,070,254 | ..oovvovvireieries 830,208,842 | ... 25,287,603 | ....coovvirrrieirnne, 270,381,092 | ..o, 205,357,857 | .ooooviirieniseiina, 297,958,871
(@) Excludes§$.......... 0 loans or advances to providers not yet expensed.




Statement as of June 30, 2013 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices

The Michigan Department of Insurance and Financial Services (DIFS), formerly known as Office of Financial and
Insurance Regulation, recognizes only statutory accounting practices (SAP) required by the State of Michigan for
determining and reporting the financial condition and results of operations of an insurance company. DIFS has
adopted the National Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual
and the related NAIC Annual and Quarterly Statement Instructions (NAIC SAP) for determining and reporting the
financial condition and results of operations of an insurance company. DIFS requires the use of NAIC SAP to the
extent that practices, procedures, and reporting standards are not modified by the Michigan Insurance Code or the
DIFS "Forms and Instructions for Required Filings in Michigan" defined as prescribed or permitted practices.

As of June 30, 2013, Blue Care Network of Michigan (BCN) prepared its financial statements in accordance with NAIC
SAP and had no prescribed or permitted practices that differed from NAIC SAP.

B and C - No significant change.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D. Loan-Backed Securities —

(1) Prepayment assumptions are obtained from broker dealer survey values or internal estimates.

(2) Quarterly Recognized Other-Than-Temporary Impairment of Loan-Backed Securities — NOT APPLICABLE
(3) Other-Than-Temporary Impairment of Loan-Backed Securities Recognized — NOT APPLICABLE

(4) The impaired securities (fair value is less than amortized cost) for which an other-than-temporary impairment has
not been recognized in earnings as a realized loss (including securities with a recognized other-than-temporary
impairment for non-interest related declines when a non-recognized interest related impairment remains):

a: The aggregate amount of unrealized losses:
1. Less than 12 months $6,225,222
2. 12 months or longer
b. The aggregate related fair values of securities with unrealized losses:
1. Less than 12 months $220,744,394
2. 12 months or longer

(5) Because BCN has determined the investments, noted in (4)b above, have not been subject to credit losses and
BCN does not have the intent to sell the securities and has the ability to hold such securities, BCN does not consider
these investments to be other-than-temporarily impaired.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant change.
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Statement as of June 30, 2013 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 11 - Debt
B. Federal Home Loan Bank Agreements

(1) BCN became a member of the Federal Home Loan Bank of Indianapolis (FHLBI) on December 1, 2009, in
order to obtain short-term, long-term and line-of-credit privileges. BCN plans to utilize any funding obtained from the
FHLBI to cover operational needs or longer-term strategic plans. Borrowings are accounted for consistent with SSAP
No. 15, Debt and Holding Company Obligations and SSAP No. 52, - Deposit Type Contracts.

On January 24, 2013, BCN repaid a $50 million dollar loan borrowed on June 24, 2011. As of June 30, 2013,
BCN has outstanding loans in the amount of $75 million. The borrowings are collateralized by government securities at
105% of the outstanding loan balance. The carrying value of the outstanding loan approximates fair value.

The table below indicates the amount of stock purchased, collateral pledged, and borrowing capacity available.
(in thousands):

06/30/2013

(2) FHLBI stock purchased/owned as part of the agreement $ 6,250
(3) Collateral pledged to the FHLBI 78,750
(4) Borrowing capacity currently available 50,000
(5) Agreement Assets and Liabilities

General Account:

a. Assets 78,750

b. Liabilities 75,000

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

Note 12 including 12A6 is not applicable; BCN has no defined benefit plans.

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

Note 17 including 17B(2)b, 17B(4)a, 17B(4)b, and 17C is not applicable. BCN had no wash sales and no transfer and
servicing of financial assets.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

No significant change.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.
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Statement as of June 30, 2013 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value

A. Fair Value Measurements

Fair Value Measurements at Reporting Date

Description for each class of asset Level 1 Level 2 Level 3 Total

Common Stocks:

Industrial and miscellaneous $ 6,250,000 $6,250,000
Mutual funds 363,837 9,026,738 9,390,575
Money market mutual funds 128,327 128,327
Total Common Stocks $ 6,742,164 $9,026,738 $ 15,768,902

Certain assets and liabilities of BCN are measured and reported: (a) at amortized cost, (b) at values using the adjusted
audited GAAP equity method, or (c) at values that approximate fair value due to their liquid or short-term nature.

B. Other Fair Value Information — NOT APPLICABLE

C. Fair Value of Financial Instruments

Not
Type of Financial Instrument . . Pracncgble
Aggregate Fair Admitted (Carrying
Value Assets Level 1 Level 2 Level 3 Value)

Bonds:
U.S. government $151,806,122 $151,123,087 $151,806,122
Foreign governments 6,914,435 6,650,964 6,914,435
U.S. treasury 933,520 1,001,767 933,520
Special revenue and
special assessment
obligations 148,277,119 150,325,415 148,277,119
Mortgage-backed 84,314,106 88,450,758 84,314,106
Industrial and
miscellaneous 292,270,214 293,961,781 292,270,214
Total
Bonds $684,515,516 $691,513,772 $933,520 $599,267,890 $84,314,106
Preferred Stocks $4,031,622 $4,007,407 $4,031,622

Short-term investments:

Industrial and

miscellaneous 573,593,805 574,081,128 573,593,805
Money market mutual funds 14,452,387 14,452,387 14,452,387
Total Short-term Investments $588,046,192 $588,533,515 $14,452,387 $573,593,805

D. Not Practicable to Estimate Fair Value — NOT APPLICABLE

Note 21 - Other Items

No significant change.

Note 22 - Events Subseguent

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through August 14, 2013, for the 2nd Quarter 2013 statutory filing issued on
August 15, 2013. On July 31, 2013, BCN provided a capital contribution of $15,000,000 to Blue Cross Complete of
Michigan, a wholly owned subsidiary.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.
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Statement as of June 30, 2013 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 25 - Change in Incurred Claims and Claim Adjustment Expenses

Liabilities for unpaid claims and claims adjustment expenses as of December 31, 2012 were $259,014,774. As of June 30,
2013, $224,732,834 has been paid for incurred claims and claims adjustment expenses attributable to insured events of
prior years. Liabilities for unpaid claims and claims adjustment expenses remaining for prior years are now estimated to be
$20,927,007 as a result of a re-estimation of unpaid claims on the comprehensive line of business. Therefore, there has
been a $14,309,691 favorable prior year development based on the analysis of recent loss development trends from
December 31, 2012 to June 30, 2013.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Anticipated Salvage and Subrogation

No significant change.
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Statement as of June 30, 2013 of the Blue Care Network of Michigan

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act? Yes[ | No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No [ X]

22 Ifyes,dateofchange:

3.1 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] No[ 1]

3.2 Ifthe response to 3.1 is yes, provide a brief description of those changes.
The chart was updated to reflect name changes for the following five entities:
"AmeriHealth Mercy Services LLC" was renamed "AmeriHealth Caritas Services LLC";
"Keystone Mercy Health Plan" was renamed "Keystone Family Health Plan";
"AmeriHealth Mercy Health Plan" was renamed "AmeriHealth Caritas Health Plan";
"AmeriHealth Mercy of Louisiana, Inc." was renamed "AmeriHealth Caritas of Louisiana, Inc.";
"AmeriHealth Mercy PerformRx IPA of NY, LLC" was renamed "AmeriHealth Caritas PerformRx IPA of New York, LLC".
Additionally, "Blue Cross Blue Shield of Michigan Mutual Insurance Company" was granted its temporary certificate of authority in June, 2013; therefore,
it is reflected in the organization chart as a separate entity, with no relationship to BCBSM and its affiliates.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No [X]

4.2 If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2010.....c.vverreree.

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2010.....c.cvevereeee.

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 6/26/2012.......ceverernn

6.4 By what department or departments?
Department of Insurance and Financial Services

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ] NA[X]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NAI[X]

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ | No[X]

7.2 Ifyes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ | No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ | No[X]

8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC

9.1 Avre the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? Yes[X] No[ 1]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
BCN's management and officers are subject to BCBSM's "Corporate Code of Ethics and Compliance" policy. Effective 1/1/2013, this policy was amended
to add language for new definitions related to the Patient Protection and Affordable Care Act and to government programs.
Also, language was updated revising the responsibilities of the corporate compliance officer.
Finally, a Medicare Advantage compliance addendum was added to educate first tier, downstream and related entities.

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ | No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement as of June 30, 2013 of the Blue Care Network of Michigan

PART 1 - FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X] No[ 1]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: [T 39,981,734
PART 1 - INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: B 0
13.  Amount of real estate and mortgages held in short-term investments: B 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes [X] No[ ]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 .0 $
14.22 $ .0 $
14.23 L J— 14,785,622 $
14.24 Short-Term Investments.... $ . .0 $ . .0
14.25 Mortgage Loans on Real Estate $ . .0 $ . .0
T4.26  All QBT ..ottt $ . 14,752,328 $ . .115,728,930
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $ o 129,537,950 S 129,152,374
14.28 Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE..........ccccorvvvvrvererrenerernerienns $ s 0 § s 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ | No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ | No[ ]
If no, attach a description with this statement.
16. For the reporting entity's security lending program, state the amount of the following as current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: G 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: G 0
16.3 Total payable for securities lending reporting on the liability page: B 0
17. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
State Street Bank and Trust Company 801 Pennsylvania, Kansas City, MO 64105
Fidelity Investments Institutional Operations Co. 100 Magellan Way KW2B Covington, KY 41015
Federal Home Loan Bank of Indianapolis 8250 Woodfield Crossing Blvd. Indianapolis, IN 46240
17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No [ X]
17.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
17.5  Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
Blue Cross Blue Shield of Michigan 600 E. Lafayette Blvd. Detroit, Ml 48226
105377 Loomis Sayles One Financial Center, Boston, MA 02111
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [X] No[ ]
18.2 If no, list exceptions:
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Statement as of June 30, 2013 of the Blue Care Network of Michigan

GENERAL INTERROGATORIES (continued)
PART 2 - HEALTH

1. Operating Percentages:

1.1 A&H loss percent 86.4 %
1.2 A&H cost containment percent 21 %
1.3 A&H expense percent excluding cost containment expenses 10.9 %
2.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. 0
2.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
2.4 |f yes, please provide the amount of funds administered as of the reporting date. 0
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Statement as of June 30, 2013 of the Blue Care Network of Michigan

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2
Federal
D
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE

Q13




Statement as of June 30, 2013 of the Blue Care Network of Michigan

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State, Etc.

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

1

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts

©® NGk w2

61.

Arizona
Arkansas
California..........cccoeeeveeveereieerrernnnn.
Colorado......ccevveererrriererseierennns
Connecticut
Delaware
District of Columbia
Florida
[CT=ToT o T
Hawaii..
Idaho....
lllinois...
Indiana.

Kentucky.. .
Louisiana..........ccvvurveerrirrrienrerennnn.

Maryland..........cocveiieniiieiiennns
Massachusetts..........cccoeuvevrernrines
Michigan.........ccoeeveeneniieseienenn.
Minnesota.........ccovevvieeresiieenns
MiSSISSIPPI.....coovverrerereriereieiieieins
MiSSOUTi......vvcveverirceeieciees s
Montana.........ccoeereeierieeneiens
Nebraska.........cccoovverirreiesiieenenns
Nevada........ccovveereereieniees
New Hampshire..........ccccoovneenennn.
NEW JErSeY.....ovvrevievierieirirerennns
New MeXiCO.....covvrerirrrireiririeinns
NEW YOrK.....cvveverereieeieereeeienins

South Carolina.
South Dakota...
Tennessee...

Vermont...
Virginia.....
Washington
West Virginia.........cocoeveereerenennnns
WISCONSIN.....coovverreirirerieiriieiieisiiennes
WYOMING....everereercireireeiseeeeeines
American Samoa............cc.ccevvnnee

U.S. Virgin Islands..........ccc.coverrenner
Northern Mariana Islands
Canada........cocvvrrermerneeneeneeneeens
Aggregate Other alien...................
STV 01 o1 | N
Reporting entity contributions for
Employee Benefit Plans.....................
Total (Direct Business).............cc........

0

.| ....977,230,581

) 2,471,127

.1,318,102,879

........ 2,471,127

...979,701,708

....293,933,715

.1,320,574,006

DETAILS OF WRITE-INS

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins

for line 58 from overflow page..........ccccovvierrirnnne
Total (Lines 58001 thru 58003 plus 58998)
(Ling 58 @bOVE)........coveevrrererriirsirieeieveissieseieias

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(E)-
(@

Insert the number of L responses except for Canada and Other Alien.

Q14




A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

Statement as of June 30, 2013 of the Blue Care Network of MiChigan

Blue Cross
0 Blue Shield
7\ of Michigan

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BLUE CROSS BLUE SHIELD
OF MICHIGAN
EIN 38-2069753
NAIC 54291, Group 572

BLUE CROSS BLUE SHIELD
OF MICHIGAN MUTUAL
INSURANCE COMPANY

Accident Fund Holdings,

LifeSecure Holdings

Blue Care Network

Blue Care of Michigan,

NASCO Corporation

STO

Inc. Corporation of Michigan Inc. EIN 58-1767730 BMH LLC*
EIN 27-0521030 EIN 20-1420821 EIN 38-2359234 EIN 38-2536979 GA EIN 30-0703311
Group 572 Group 572 AZ NAIC 95610, Group 572 NAIC 52037, Group 572 DE
I | |
Acgident Fun?Lnsur_ance LifeSecure Insurance * See next page for
e 303207001 EINC;)S’“(S’;”eyl% Blue Cross and affiliated companies
NAIC 10166 - Blue Shield of
Group 572 NAIC 77720, Group 572 Michigan Foundation
EIN 38-2338506

United Wisconsin

Insurance Company | |

EIN 39-0941450
NAIC 29157,
Group 572 WI

Bloom Health Corporation
EIN 27-1038374
DE

EIN Properties LLC
EIN 45-1259278

Blue Cross Complete
of Michigan
EIN 32-0026448
NAIC 11557, Group 572

BCN Service
Company
EIN 38-3134881

Accident Fund General
Insurance Company
EIN 20-3058200
NAIC 12304, Group 572

Blue Care Network**

Medical Malpractice

Self-Insurance Trust
EIN 38-6561861

Blue Care Network**
Stop-Loss and Casualty
Self-Insurance Trust
EIN 38-6561862

Accident Fund National
Insurance Company
EIN 20-3058291
NAIC 12305, Group 572

** Blue Care Network of Michigan participates in these Trusts for self-insurance purposes.

Third Coast Insurance
Company
EIN 36-4072992
NAIC 10713,
Group 572 IL

[CompWest Insurance Co
EIN 20-1117107
NAIC 12177,
Group 572 CA

CWI Holdings, Inc.
EIN 52-2414206
Group 572 DE

Reporting: 6/30/13 rev.  All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.



SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

Statement as of June 30, 2013 of e BlUE€ Care Network of Michigan PART 1 - ORGANIZATIONAL CHART, CONTINUED
=] g{gggrh?g% SUBSIDIARY & AFFILIATE ORGANIZATION CHART
V., of Michigan BMH LLC*
@ ® DE limited liability company
A nonprofit corporation and independent licensee FEIN: 30-0703311

of the Blue Cross and Blue Shield Association T
[ [ 1

BMH SUBCO I LLC BMH SUBCO Il LLC AmeriHealth Caritas Services LLC
DE limited liability company DE limited liability company DE limited liability company
FEIN: 30-0703311 FEIN: 80-0768643 FEIN: 45-5415725
[
Keystone Family Health Plan AmeriHealth Caritas Health Plan
PA general partnership PA general partnership
FEIN: 23-2842344 FEIN: 23-2859523
|
I [ | | |
Amernga_Ith Caritas of Select Hea_llth of South Select Health of Shore Points AmeriHealth AmeriHealth
QO Louisiana, Inc. Carolina, Inc. Georgia, Inc. Mercy of Louisiana, LLC Northeast. LLC
5 LA business corporation SC business corporation GA business corporation LA limited liabilit com, an PA limited Iiabilit' compan
N FEIN: 27-3575066 FEIN: 57-1032456 FEIN: 20-2467931 CEIN: 77 0630400 eI anaoaanin )
NAIC Code: 14143 NAIC Code: 95458 NAIC Code: 14692 ’ ’
I [ [ [ |
. AmeriHealth Caritas i :
AmeriHealth Mercy of PerformRx, LLC AmeriHealth Nebraska, Florida True Health, Inc.
. L PerformRX IPA of New Inc. . .
Indiana, Inc. PA limited liability company York. LLC NE busi i FL business corporation
IN business corporation FEIN: 27-0863878 _ YOrK, L usiness corporation FEIN: 45-4088232
FEIN: 20-4948091 NY limited liability company FEIN: 45-3790685 NAIC Code: 14378
' FEIN: 26-1809217 NAIC Code: 14261
l. — AMHP Holdings Corp. Prestige Health Choice,
Amecr:l I—|Iealtti)1_ D'|St”Ct of PA business corporation L.L.C.
District ofgrr: I?J’. r;)c. . FEIN: 26-1144363 FL limited liability corporation
ISTrict O olum _|a usiness FEIN: 45-0563075
corporation |
FEIN: 46-1480203 Community Behavioral Healthcare
NAIC Code: 15088 Network of Pennsylvania, Inc.

| PA business corporation
FEIN: 25-1765391

AmeriHealth Michigan, Inc. |

MI business corporation CBHNP Services, Inc.
FEIN: 46-0906893 PA business corporation
NAIC Code: 15104 FEIN: 26-0885397

NAIC Code: 13630

Reporting: 6/30/13 rev. All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan. *Blue Cross Blue Shield of Michigan owns a 38.7% stake of BMH LLC




Statement as of June 30, 2013 ofthe BlU@ Care Network of Michigan

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10

910

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
M(e:r(r)::)ee . Name Code Number RSSD | CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0572...... Blue Cross Blue Shield of Michigan... | 54291...... 38-2069753. | ...oovvreveeren | e e Blue Cross Blue Shield of Michigan............ccccveuininereininiinreienneene State of Michigan...........ccocvevenineirisininerenns LeGAL .. [ e | e
0572...... Blue Cross Blue Shield of Michigan... | ............. 27-0521030. Accident Fund Holdings, INC.......couevereieiniiieiisieessese e Blue Cross Blue Shield of Michigan..................... Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan.....|...
0572...... Blue Cross Blue Shield of Michigan...|10166...... 38-3207001. . | Accident Fund Insurance Company of America . | Accident Fund Holdings, Inc.... . | Ownership.. ...100.000 |Blue Cross Blue Shield of Michigan .
0572...... Blue Cross Blue Shield of Michigan...|29157...... 39-0941450. United Wisconsin Insurance Company. Accident Fund Insurance Company of America.... | Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan.....|...
0572...... Blue Cross Blue Shield of Michigan... | 12304...... 20-3058200. Accident Fund General Insurance COMpPany............coceveveveieverensnennnns Accident Fund Insurance Company of America.... | Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan.....|...
0572...... Blue Cross Blue Shield of Michigan... | 12305...... 20-3058291. Accident Fund National Insurance COmpany............ccccueuverieererrevennnnn. Moo A Accident Fund Insurance Company of America.... | Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan.....|...
0572..... Blue Cross Blue Shield of Michigan... | 10713...... 36-4072992. Third Coast Insurance COMPANY.........ceeeueerirerririereieeneerseeeeeseesesenaees | A Accident Fund Insurance Company of America.... | Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan..... | ...
0572...... Blue Cross Blue Shield of Michigan... | ............... 52-2414206. CWI Holdings, Inc DE.....cc..... NIA .o Accident Fund Insurance Company of America.... | Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan..... | ...
0572...... Blue Cross Blue Shield of Michigan...|12177...... 20-1117107. CompWest Insurance Co A s CWI Holdings, INC....ccoovueerreieicereereeeeeeieeene Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan..... | ...
0572...... Blue Cross Blue Shield of Michigan... | ............... 20-1420821. LifeSecure Holdings COrporation..............cvureeeenireereriecensinernesninennns AZ........... NIA o Blue Cross Blue Shield of Michigan...................... Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan..... | ...
0572...... Blue Cross Blue Shield of Michigan... | 77720...... 75-0956156. LifeSecure Insurance COMPANY...........c.coueerermrenrinemrererierineerereeessneennns Ml A LifeSecure Holdings Corporation............c..c.ceveue.. Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan..... | ...
0572...... Blue Cross Blue Shield of Michigan...|95610...... 38-2359234. Blue Care Network of Michigan...........ccccovveeninienneneesseeees 17 T IR Blue Cross Blue Shield of Michigan..................... Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan.....|...
0572...... Blue Cross Blue Shield of Michigan... | 11557...... 32-0026448. Blue Cross Complete of Michigan...........ccc.eeerieeienieiesssieeneens Ml [D1S T Blue Care Network of Michigan..............cccccvvunea. Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan..... | ...
...................................................................................... 38-3134881. BCN Service Company. Blue Care Network of Michigan.................c.......... | Ownership......... | ...100.000 |Blue Cross Blue Shield of Michigan.....|...
0572...... Blue Cross Blue Shield of Michigan... |52037...... 38-2536979. Blue Care of Michigan, Inc.... A Blue Cross Blue Shield of Michigan...................... Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan.....|...
...................................................................................... 38-2338506. Blue Cross and Blue Shield of Michigan Foundation................c.ccccceceeee. |MlL......cc.... [NIA............... | Blue Care of Michigan, Inc............c.cccccoecvvreunnene. | Ownership......... | ...100.000 |Blue Cross Blue Shield of Michigan..... ...
...................................................................................... 38-6561861. Blue Care Network Medical Malpractice Self-Insurance Trust................. |Ml............. |OTH............. | Blue Care Network of Michigan Ownership......... | .....97.200 |Blue Cross Blue Shield of Michigan..... 1.
...................................................................................... 38-6561862. Blue Care Network Stop-Loss and Casualty Self-Insurance Trust........... [Ml............. |OTH............. | Blue Care Network of Michigan Ownership......... | .....99.300 |Blue Cross Blue Shield of Michigan.....|2.
...................................................................................... 58-1767730. NASCO COrPOration........cceereeeerereeeeeenereeeerereeseeseessseesesseesesenseeseessseene Blue Cross Blue Shield of Michigan...................... | Ownership......... | .....16.660 |Blue Cross Blue Shield of Michigan.....|...
...................................................................................... 27-1038374. Bloom Health Corporation Blue Cross Blue Shield of Michigan...................... | Ownership......... | .....26.050 |Blue Cross Blue Shield of Michigan.....|...
...................................................................................... 45-1259278. EIN Properties LLC Blue Cross Blue Shield of Michigan...................... | Ownership......... | .....40.000 |Blue Cross Blue Shield of Michigan.....|...
...................................................................................... 30-0703311. BMH LLC.....oici et Blue Cross Blue Shield of Michigan...................... | Ownership......... | .....38.740 |BCBSM and IBC MH LLC........cccccouen | .
...................................................................................... 30-0703311. BMH SUBCO | LLC BMH LLC Ownership......... | .....38.740 |BCBSM and IBC MH LLC
...................................................................................... 80-0768643. BMH SUBCO II LLC BMH LLC Ownership......... | .....38.740 |BCBSM and IBC MH LLC
...................................................................................... 45-5415725. AmeriHealth Caritas Services LLC...........ccccooveveveerieveneiereseisnieeeinns | DE e [NIA oot | BMH LLC e | OWNETShID..Lci, |40, 38.740 |BCBSM and IBC MH LLC.........ocee. |
...................................................................................... 23-2859523. AmeriHealth Caritas Health Plan BMH SUBCO I LLC Ownership......... | .....19.370 |BCBSM and IBC MH LLC
23-2859523. AmeriHealth Caritas Health Plan BMH SUBCO II LLC Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC
27-3575066. | ...ocveveveren [ ereeees e AmeriHealth Caritas of Louisiana, INC...........c.ccoevevevevivieeeeeeeeeeeeeeeeeens LA........ A AmeriHealth Caritas Health Plan.......................... Ownership......... | ... 38.740 |BCBSM and IBC MH LLC...................
57-1032456. Select Health of South Caroling, INC...........coveereerrereirerersiereinens SCoee A e AmeriHealth Caritas Health Plan..........c.cccccceeeu.. Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
20-2467931. Select Health of Georgia, Inc A s AmeriHealth Caritas Health Plan..........c..cccccevvu.. Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
77-0632420. Shore Points AmeriHealth Mercy of Louisiana, LLC AmeriHealth Caritas Health Plan............ccccccoovveue. Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
. [20-4948091. . | AmeriHealth Mercy of Indiana, LLC .| AmeriHealth Caritas Health Plan. .. |Ownership......... | ... 38.740 |BCBSM and IBC MH LLC....
26-1809217. AmeriHealth Caritas Perform RX IPA of New York, LLC AmeriHealth Caritas Health Plan.......................... Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
26-1144363. AMHP HoIdINGS COMP....vvvveiiieireieisrieie st sees AmeriHealth Caritas Health Plan..........c...c.cc.c...... Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
. |25-1765391. . | Community Behavioral Healthcare Network of Pennsylvania, Inc .| AmeriHealth Caritas Health Plan. . | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC....

26-0885397. CBHNP SEIVICES, INC...o.eeeceee ettt AmeriHealth Caritas Health Plan.......................... Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
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Statement as of June 30, 2013 ofthe BlU@ Care Network of Michigan

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD | CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
....................................................................... 14378...... |45-4088232. | ......covovees [ cervrreens | coveerevieennenn. | Florida True Health, INC...evviiecicicccevicccccesiveeveeceveesssisiesenes | Floeciccens [ 1A, | AmeriHealth Caritas Health Plan.......................... |Ownership......... | .....19.370 |BCBSM and IBC MH LLC.................. | ...
...................................................................................... 45-0563075. | ..cooveeverens e Prestige Health Choice, LLC Florida True Health, Inc. Ownership......... | .......7.748 |BCBSM and IBC MH LLC
....................................................................... 15088......[46-1480203. | ....ceeveer e AmeriHealth District of Columbia, Inc. AmeriHealth Caritas Health Plan.......................... |Ownership......... | .....38.740 |BCBSM and IBC MH LLC
....................................................................... 15104...... |46-0906893. | ......cccovvve | vervvvrnes | veererrevrerncneene | AmeriHealth Michigan, INC.........vveeeiiniercicccee s AmeriHealth Caritas Health Plan.......................... |Ownership......... | .....38.740 |BCBSM and IBC MH LLC...........ccocce. | ..
....................................................................... 14261......[45-3790685. | ....cceveees e AmeriHealth Nebraska, Inc. AmeriHealth Caritas Health Plan.......................... |Ownership......... | .....27.120 |BCBSM and IBC MH LLC
...................................................................................... 45-4244113. | oo | e AmeriHealth Northeast, LLC AmeriHealth Caritas Health Plan.......................... |Ownership......... | .....19.370 |BCBSM and IBC MH LLC
27-0863878. PerformRx, LLC AmeriHealth Caritas Health Plan..........c..cccccevve.. Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
. |23-2842344, . | Keystone Family Health Plan .|BMH SUBCO | LLC..... . |Ownership......... | ... 19.370 |BCBSM and IBC MH LLC....
23-2842344. Keystone Family Health Plan BMH SUBCO Il LLC Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC
Asterisk Explanation
1 Grantor trust used for Malpractice insurance

2

Grantor trust used for Stop-loss reinsurance




Statement as of June 30, 2013 of the Blue Care Network of Michigan

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Response

NO

Explanation:
1.

Bar Code:

* 95 6 1020133650000 2 =«

Q117



Statement as of June 30, 2013 of the Blue Care Network of Michigan
Overflow Page for Write-Ins

NONE

Q18



Statement as of June 30, 2013 of the Blue Care Network of MIChI an

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© Nk w

_
- o

Book/adjusted carrying value, DECEMBET 31 Of PHIOT YEAI..........ciuivieiieeieieieeie st esnaes
Cost of acquired:

2.1 Actual cost at time of aCqUISItION...........cccueivrieireriecseese e

2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals.....

Total foreign exchange change in book/adjusted carrying value..
Deduct current year's other than temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 MinUS LINE 10)..........ccccueiieiiieiiieieicteesccer et snnaenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

. Subtotal (Line 11 plus Line 12)
. Deduct total nonadmitted amounts....

Book value/recorded investment excluding accrued interest, December 31 of prior YEar............ccovvevevecveveveeeseeeeseeeiennns
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount............cccccveeunnen
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest............ccooccevvevvevevcreeveecnnee.

. Deduct current year's other than temporary impairment reCognZed...........c.cceuvieieiiierieies s
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

TOtal VAIUALION @IIOWANCE.........ueeivieeiiieieiseiet ettt s bbbttt bbbt ses

Statement value at end of current period (Line 13 MINUS LINE 14)......viiirueiiiirisissessissessss s ssssenssssssssessssssssssssssssssees

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© o N h W

-
o

_
w N =

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
. Deduct total nonadmitted amounts...........cccoeverenienenieenieinnens
. Statement value at end of current period (Line 11 minus Line 12)....

Book/adjusted carrying value, DeCembEr 31 Of PriOr YEAI..........coiuivveiiieieeiciee ettt
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.....
Deduct amortization of premium and depreciation....
Total foreign exchange change in book/adjusted carrying value..
Deduct current year's other than temporary impairment recognized.....

............................. 114,752,328

............................. 106,164,483

................................. 8,587,845

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© o N>R WD =

N
N =~ O

. Deduct total nonadmitted amounts
. Statement value at end of current period (Line 10 minus Line 11)....

Book/adjusted carrying value of bonds and stocks, December 31 of prior year.
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of.
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value..
Deduct current year's other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

............................. 671,659,254
............................. 505,067,240
.................................... 127,433
(1,100,135)
................................. 4,880,625
449,550,270
2,518,186
(390,125)
................................. 3,462,311

............................. 504,666,954
............................. 836,017,901
.................................... 124,048
................................. 3,030,713
............................... 11,733,344
............................. 678,076,327
................................. 5,592,864

724,713,525

QSl01



Statement as of June 30, 2013 ofthe BlU@ Care Network of Michigan

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

20ISO

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

CIASS 1 (8)-vvvuuerermeressaeesssmeesessseessseesessssesssse st sss s sss st sss st sssssssssssssas | sessnsessssnessssaseees 631,348,474 | ... 772,481,566 | ....oovvverrrrirns 941,007,920 | ...oveorererrerrerinens 2,285,616 | .ooooererercriinend 631,348,474 | ... 465,107,736 | .eovorverreeeerrneeesnmenessseesssnenes | osseessssesssassessens 773,532,639
2. ClASS 2 (B)eeruureeruseeessmeeessaeeessreeessseessssessssseess s sessssssess st eeess st essssseensstan | sessnessssnesesseneees 587,093,989 | ....cooverrrrrerirnens 388,240,379 | ..o 211,967,586 | ... (12,383,650) | .vvoovverrererreennes 587,093,989 | ....coovvvrrrirrrrinnns 750,983,132 | ..ooveveeereeeerieeeesseeeseenneeees | cevseeesnesssenesnees 519,166,532
3. ClASS 3 (8).reurerrrrrrnrirrirrinsinsiei sttt sttt nsns | Sressestensns st ensnens 12,817,802 | oo 8,208,539 | ..o | e 2,789,777 | oo 12,817,802 | .o 23,816,118 | ..o | e 5,333,583
4. CIASS 4 (B).rruervvereeeresserisieisisesis st st | st 18,830,856 | ...cooorerermririrenns 10,873,280 | ..cvvvrvereerenriicrninns 104,035 | ..ovoooncrrirriinens (2,640,010) [ cvoovvvevereririenes 18,830,856 | ....cooonrrrvrmnrrennnns 26,960,001 | .ooooooreerennieeeineennieeniees | rerenesinenessenens 11,475,288
B CIASS 5 () reruurereuuerssmeresieesss s seess st | isienebt st 7,535,471 | coovveecerecrirnsenns 2,825,975 | coooocveneriieeeens 1,424,648 | ..o 2,084,813 | coooorreerenrieeennn 7,535,471 | oo 11,021,611 | ooeeecceinersecninensisenees | seeesessesssssesesieeens 4,156,650
B, ClaSS B (B)eeruueeerrueeresmeeeesseeeessseessseessssssesss e sss st ses st esst st snnsten | srstnenes st et 693,944 | ..o 176,118 | oo 94,934 | ..o RIS & I 693,944 | oo, 2,158,599 | .vveiiriiisnrreenri i | ceesnsnes e 434,775
7. TOMAI BONGS.......vvevrerverececeeeesenecetsseeeesseeessseesssssessss s ssesssssssssssssssssnessssnsess | sessseesssnssssssnns 1,258,320,536 | ....coooorrreernnn 1,183,805,857 | ....ovvvvrrvrernn, 1,154,599,123 | ..o (ETCRLK) | — 1,258,320,536 | ......oococrrrrrnne 1,280,047,287 | .ooooovverrererereceserrereeienens (V] 1,314,099,467

PREFERRED STOCK
8. ClASS T uueeeeueeeesseecersee ettt | eebtseeses st ner s 140,734 | oeeeeeeeeeeesseeetsesesissesens | coneessssssesss st sssssssssssssnssses | eesssssasssssenssesinnees (140,734) | cevevreveereeeeieereene 140,734 | eeeeeeeeeiseeeeeeeeesseesss | orreessissessseesssssssssssessssssssssns | srenesesssssss s sssss s seseeas
T -7 OO [ O P OO OO PRSPPSO
10, CIASS 3.t s | SeeRs RS EeeRReR R | S£se e RS R Ree | SeeRE iSRS eR RS R | H8f iR e R et R iRt nenes | ereRE RS R e R SRR | SeRt e R RS e s s e | eeR s RS s e R e | eresee et
11, ClASS 4ot | setene e 40,329 | oot | ettt | sess et (40,329) | .evvervrreeeerirreiinne 40,329 [ oot | et | e
12, ClASS Bievrrrvvteeeveseeesieessssee s eess s ss sttt | eesesieesst st 1,258,025 | ..oovvevrceereeririneenns 824,801 | oooooeeereeeiieeesnenes et | eesssnesesi st (33,865) | ..evevereereerneeririns 1,258,025 | ...ocveereririereennne. 2,048,967 | ..oueverrerrereerinnerernnenisnenens | e sessseans 436,100
13, CASS Blevrrrvereaeeesmseeesseeeesseeeessseessssse et ess s sees sttt seent s | nene ettt | eenes et et 1,859,741 | oo sseeisssresssenesnes | cersenssssssss s 98,705 | .ovvooeceerneressererssenessenssnes | ersssreessenesssseesanas 1,958,446 | .ovooereereeriiisneeesenissseesines | seeess s
14, Total Preferred STOCK. .. ..ot ssessss s ssesssssssses | sesssssssssssssssssssssseans 1,439,088 | ..o 2,684,542 | .o (O (116,223) [ ..ooververeererreresneeenas 1,439,088 | ..o 4,007,407 | oo {1 436,100
15, Total Bonds and Preferred SOCK...........cuwereeririeriinnierinesivinessisnsecseneesssis | sevesensessisseseens 1,259,759,624 | .......covvvrvenenns 1,186,490,399 | ...occovrvvrrinens 1,154,599,123 |.....ccovvvrirrrrriinanns (7,596,206) | .....covvovnrrernee. 1,259,759,624 | ......coovvvvrrenne. 1,284,054,694 | ........convvrrirecriinaerrincriiis (V) [ 1,314,535,567

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC1S.......... 0; NAIC2S....... 0; NAIC3S.... 0; NAIC4S...... 0; NAIC5S........ 0; NAIC6S.......... 0.




Statement as of June 30, 2013 of the Blue Care Network of Michigan

SCHEDULE DA - PART 1

Short-Term Investments

Bookl/-\1djusted ’ Actaual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ceieieeee e | s 580,984,856 |.......ccc.... XXX vivvrevrinenneeenne | cveenereineneneensenens 588,571,617 | .ceovvrevrvererrereiennes 2,577,672 | oo 3,160,020
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAT.........cviviiiirieieiieiieiee et sssessees | stessessssessesssssssessesnd 625,581,248 | ...oooovvvreeseieinns 564,421,208
2. Cost of short-term iNVEStMENTS ACQUITE............cvuevivieiciie ettt ssenes | sesessesssestesinsanaesas 1,841,004,812 | .covveveeen 2,866,134,948
3. ACCTUAL Of QISCOUNL.......ooviiiieiiiiii bbb | iesbinsb bbb 53,450 | .o 152,170
4. Unrealized valuation INCTEASE (HECTEASE)........cururuurereueerereseiseeseeeeaseee et sssessessesseese st et ssessessasssessessessessasssssesessessansnes | seesessssssessessessasssssnssessestessnssnssns | sessessessasssessessessassassnesessessessansnsenne
5. Total gain (I0SS) ON QISPOSAIS...........cueveiiriieiiiecteieiiecte ettt b e s b ae bt ae b b s bbbt bes s s b s st esessnsebebns | ebsesebassssesessssnsebesnsesesnes 139,721 | oo (188,932)
6. Deduct consideration received 0N dISPOSAIS............cc.euiueiiviiieieiiieie sttt bbbt s snbens | eesessesesentes e sesaenas 1,874,224,146 | ... 2,781,465,696
7. Deduct amortization Of PrEMIUML...........cciiiiiiiieice ettt bbb es s b bt et s s sebebenns | svsesessssstesesssnsesessnaees 11,570,229 | oo 23,472,450
8. Total foreign exchange change in DOOK/AdJUSIE CAITYING VAIUE...........ccuiuiurirciieireeieeie ettt sttt sse st | £1eesestess e s e bsee st es b e b s s s es s st s nsas | £rebsesseesanb et es e st en bbb st st
9. Deduct current year's other than temporary impairmENt FECOGNIZEM..........cceuiurieuiirireiririeieiree e sessssesseens | seesssesssssssssssssssessssssssssessessnsessssesses | srsssssessessssesssssnsessessnsesssssnsessessnsne
10. Book/adjusted carrying value at end of current period (LInes 14#2+3+4+5-6-7+8-9).........ccocevivirereieieieieie s | cvevesssssssesssssssesenns 580,984,856 | ...ooevveirieieieiead 625,581,248
11, Deduct total NONAAMILEA @MOUNES.........cciurieiicrcr bbb ss st | ffee b et ettt | £ rensenbenb s s sen et
12. Statement value at end of current period (LINe 10 MINUS LINE 11)......veiiieiieiieiiiesieiisissssssissiesssssssesssssssessesessesssssssesssssnsanss | snsessessssassesssssssesnsas 580,984,856 | ...ooooviireieisriennad 625,581,248

QSI103
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Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QSI04, QSI05, QSI06, QSI07
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SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 Of PriOr YEaT.........cccuiurieieirieieiseieie e

. Cost of cash €qUIVAIENES BCQUITEH.........c..cviuiieiiiieicse ettt

o ACCIUAL OF QISCOUNL......cvoveiitieetee et bbbttt bbb sns

. Unrealized valuation iNCrease (AECTBASE)........couuieuirrireiiinireieissieeesssse sttt ensns

. Deduct consideration received 0N diSPOSAIS.............ccviviveveiiereiieeeiee e

. Deduct amortization Of PrEMIUM...........ccceiieieicce e ans

. Total foreign exchange change in book/ adjusted Carrying ValUe.............cccoucvrveiriereeiieereseeessee s

. Deduct current year's other than temporary impairment reCoOgNIZEd...........overreirireneneese s

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........cccecvvvrrrverererrrerierrernn.

. Deduct total nonadmitted @MOUNLS...........ccccviieieiicercce bbb enes

............................................ 8,844,811

........................................ 181,369,139

................................................. 13,514

.......................................... 44,663,000 | .....ooovvrinrinriinniiinnnsn.. 145,270,397
................................................. 99,187 | oo 200,586
............................................ 7,548,669 | .oooovvrrrcrnrieinnn 44,756,303

QSI108
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Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QE01, QE02, QEO03
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Statement as of June 30, 2013 ofthe BlU@ Care Network of Michigan

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
912810 RB 6| UNITED STATES TREAS.......oooueriiimerritisessesssesssssssse st ssssesse st ssssssssssssssesssssssssssssssesssssessssssssnsesses | noseessssos ....06/20/2013 | JPM. 1,497,129 1,700,000 5445 |1
912828 VB 3 |UNITED STATES TREAS ....06/17/2013 | VARIOUS 8,637,609 8,950,000 12,048 |1
912828 VD 9| UNITED STATES TREAS. ....06/20/2013 | CITIGROUP, 7,589,016 7,600,000 1,298 |1
0599999. Total - Bonds - U.S. Government 17,723,754 18,250,000 18,791 | . PO S——
Bonds - All Other Government
P4ROC9 EK 5|MEXBONOS DESARR FIXRT. I D........ | ....06/05/2013 | BARCLAYS CAPITAL 93,128 76,770 2,888 |2
1099999. Total - Bonds - All Other Government 93,128 76,770 2,888 |........ XXX
Bonds - U.S. Special R and Special A t
3128PT DQ 5[ FREDDIE MAC.......ocerieieuereeimseseessssessssssessssssssesssssssesssssssessssssesssssssssssssssessssssssssssssessssssssssssssnsessssnnees | sossesnnes ....06/20/2013 | CREDIT SUISSE CORP 33,427,774 31,921,480 52,759 |1
3132GT  PH 4 [FREDDIE MAC.......cooiuuesiieessieisessssesssssssssssssssssssssssssssssss s ssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnens | ansesssnes ...06/18/2013 | STATE STREET GLOBAL MARKETS LLC. 10,752,820 10,422,239 19,252 |1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 44,180,594 42,343,719 72,011 |......... D S0 S
Bonds - Industrial and Miscellaneou:
001055 AL 6|AFLAC INC ....06/03/2013 | GOLDMAN SACHS 2,000,000 2,000,000 1
00130H BT 1|AES CORP ...04/25/2013 | MORGAN STANLEY. 1,535,000 1,535,000 3
013817 AJ 0|ALCOAINC ...06/25/2013 | VARIOUS 343,026 350,000 7,437 |3
022249 AU 0| ALUMINUM CO AMER.........crrviemmrrrimmmessissssesssssessssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssesssssssnss | noseesesnns ....06/11/2013 | VARIOUS 74,107 70,000 1,890 |3
025816 AU 3| AMERICAN EXPRESS.........ooviieiiiiiiiisiesssssssssssessesssssssssssssssssssssssssssesssssesssssssssssessssssssssssssessssssnens | sossessssos ....06/05/2013 | SUSQUEHANA 2,751,250 2,500,000 43,633 |2
029103 AD 0| AMERN PRESIDENT COS.......oouummrriismmrriismmsssisssessssssessssssssssssssssssssssssssssssssssssesssssssssssssssssssssssssssssnsss | sossessssos ....05/10/2013 | CITIGROUP GLOBAL MARKETS 236,875 250,000 6,667 |6Z
037833 AK 6|APPLEINC ....04/30/2013 | GOLDMAN SACHS 2,496,675 2,500,000 1
04570X AA 7| ASSOCIATED MATERIALS. ...04/23/2013 | DEUTSCHE BANK SECURITIES INC 424,000 400,000 5
052769 AB 2|AUTODESK INC ....06/27/2013 | JPM 1,903,680 2,000,000 3,400 |2
054937  AE 7| BB&T CORP.......coooriiiiriimisiesissesss s sssssss s sssss s ssss s ssssss s ssssssssssssssessssssessssssss | vossesessos ....05/31/2013 | SUSQUEHANA 1,101,800 1,000,000 23,400 | 1FE
05508W  AA 3 [B&G FOODS INC......ovvvrrmurresiamrrissmesessssessessssssssssssessessss st sssssse st sssssssssssssesssssesesssssssessssses | sesessessos ....05/20/2013 | CREDIT SUISSE SECURITIES LLC 988,000 988,000 4
05531F AN 3| BB&T CORPORATION........ccovvveemmrreeesiresissrssssssssssasssesessssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssssnesssses | sessneeses ....06/14/2013 | DEUTSCHE BANK SECURITIES 1,997,080 2,000,000 1
05565Q CD 8|BP CAP MARKETS AMERICA ...05/07/2013 | MORGAN STANLEY. 1,979,960 2,000,000 1
06051G EM 7|BANK OF AMERICA CORP ....05/01/2013 | VARIOUS 4,177,315 3,500,000 53,675 |2
06849R  AF 9 [ BARRICK NA FINANCE LLC......cooiiuiiririiiirieisisssisssssse s ssssesssssesssesssssessssesssssessssssssssesssssssssnesssnnsessens | ssesssnns ...04/18/2013 | CREDIT SUISSE CORP 2,128,880 2,000,000 34,956 |2
07388Q AG 4| BEAR STEARNS CMBS.......oouuumreiiumeriissnesssssssssssssseesssssse s ssssse s ssssse s ssssse st sssssssessssssennes | sosnsesses ....05/09/2013 | NOMURA SECURITIES 18,425,716 15,670,000 33,317 |2
084670 BK 3| BERKSHIRE HATHAWAY L....cooiviiiirriiimireiiinseeisssssssssesssssssessssssssssssssssssssssssssssssessssssssssssesssssssssesssnes. | soseesssses ....06/04/2013 | SUSQUEHANA 492,955 500,000 7,250 | 1FE
1248EP BE 2|{CCOHLDGSLLC/CCO ...04/19/2013 | MERRILL LYNCH (BOA) 620,000 620,000 4
12625F AB 2| COMM MORTGAGE TRUST. ...04/12/12013 | DEUTSCHE BANK SECURITIES 10,299,940 10,000,000 12,357 |1
140420 NB 2| CAPITAL ONE BANK USA NA ...05/01/2013 | NOMURA SECURITIES 1,537,050 1,500,000 11,953 | 2FE
151020 AH 7| CELGENE CORP.......oooeiriieireeiissesssisseesssssse s ssss st | seininnies ....04/09/2013 | BANK AMERICA 3,077,640 3,000,000 15,438 |2FE
166764 AG 5| CHEVRON CORP.........cooooirriiiireciisressiesssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssessssssssssssssesssses | sossnseses ....06/17/2013 | BARCLAYS CAPITAL 1,000,000 1,000,000 1
166764 AH 3| CHEVRON CORP........cotiiiuriiiiii ittt siss s sisenees | ensiianss ...06/17/2013 | BARCLAYS CAPITAL 1,500,000 1,500,000 1
171871 AM 8| CINCINNATI BELL INC ....06/06/2013 | MERRILL LYNCH (BOA) 480,938 475,000 9,929 |5FE
174538 AJ 0| CITIZENS COMMUNICATIONS. ...04/05/2013 | CITIGROUP GLOBAL MARKETS 970,988 945,000 12,994 |3
184502 AS 1|CLEAR CHANNEL COMMUN ....05/22/2013 | GOLDMAN SACHS & CO 97,150 100,000 144 |6
184502 AV 4| CLEAR CHANNEL COMMUNICATION........covvieuureemmmrreessaesnessssssessssssssssssessssssssssssssessssssssssssssssssssssssnses | seosnsenes ....06/21/2013 | CREDIT SUISSE SECURITIES LLC 497,250 510,000 7,870 |6FE
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

19075F  AA 4| COBALT INTL ENERGY L..oouciieiiurreiiusriesiessessssessssessesssssssssssssssssssssssssessssssssssssssessessssssssssssessssssnenss | sossessssos ....05/08/2013 | VARIOUS 246,843 220,000 1,934 |6Z
197677 AJ 6| COLUMBIAHCA HEALTHCARE.........coocomeiiitmmeriesiessissesssssssessesssssssssssessssseesssss s ssssssessssssssssssssessssssnses | sesnneesees ....06/26/2013 | GOLDMAN SACHS & CO 256,450 260,000 646 |4FE
19767Q AQ 8|COLUMBIA HCA HEALTHCARE ....04/19/2013 | GOLDMAN SACHS & CO 131,563 125,000 1,026 |4FE
210795 QB 9| CONTINENTAL AIRLN PT. ...06/25/2013 | CITIGROUP 3,477,500 3,500,000 22,056 |2
222862 AF 1| COVENTRY HEALTH CARE INC ....04/01/2013 | BANK AMERICA 195,093 180,000 2419 |2
222862 AH 7| COVENTRY HEALTH CARE INC......ooooumriiermmrriesmsssissssssisssesssssssssssssssssssssssssssssssssssssssssssssessssssssssssnnes | sossesessos ...04/117/2013 | STATE STREET GLOBAL MARKETS LLC. 731,786 685,000 7,672 |2FE
23331A° BB 4| DR HORTON, INC.....oourmriiimmmiriessncisiessesssisssesssssessssss s ssssss s ssssse s snssssssssssssssssnes | oosessssnos ....04/12/2013 | WELLS FARGO 733 GROUP, 245,545 135,000 1,140 |3
25470X  AE 5[ DISH DBS CORP........ooorviireriesiesssssessissssessssssesssssssssss s sssssssesssssssessssssssssssssssssssssesssssssessssssessssssnne. | noseessesos ....06/21/2013 | GOLDMAN SACHS & CO 660,400 635,000 2,977 |3FE
25470X AJ 4|DISH DBS CORP ...05/07/2013 | DEUTSCHE BANK SECURITIES INC 295,688 285,000 5349 |3
278865 AL 4 |ECOLABINC ....04/19/2013 | VARIOUS 1,646,402 1,465,000 24,075 |2
29269Q AA 5| ENERGY FUTURE/EFIH FINAN.......covcvuuriireiieriierisessiessssesssesessessissssssssssssssssssessssssssssessssssssssesssssnssens. | sosssssnnes ...06/21/2013 | CREDIT SUISSE SECURITIES LLC 933,100 860,000 5972 |4FE
29273R AB 5|ENERGY TRANSFER PARTNERS ~ CORPORATE.......cccouumierriumerresmessessesesesssesssssesesssssesesssssssesssssnes | cosessnes ...04/17/2013 | STATE STREET GLOBAL MARKETS LLC. 4,338,000 4,000,000 51,567 | 2FE
30161M  AH 6 | EXELON GENERATION CO LLC.......coiivieirriiiriesissssessiessesssssssssssessssssssssssssessssssesssssssesssssssssssssnsesses | soseeseenes ....04/11/2013 | JPM. 6,403,320 6,000,000 10,000 |2
30219G AA 6|EXPRESS SCRIPTS HOLDING ...06/10/2013 | VARIOUS 2,086,463 2,030,000 2,342 | 2FE
36962G 3M 4| GENERAL ELECT CAP CORP. ...05/13/2013 | SUSQUEHANA 5,362,500 5,000,000 885 |1
37331IN AD 3| GEORGIA-PACIFIC ....06/18/2013 | JPM. 1,999,940 2,000,000 2
375558 AP 8| GILEAD SCIENCES INC........corveeuererreeumereessssessissssssssssessssssssssssssssss s sssssessssssssssss s ssssssssssssssssssssns | soseessssos ....04/17/2013 | DAIWA SEC AMERICA INC 362,680 160,000 1,235 | 1FE
38141E A5 8| GOLDMAN SACHS GROUP INC.........covvvierirreeiemrresissressssessesssssssssssesssssssessssssssssssssssssssssesssssssssssssssenns | soseeseesos ....04/01/2013 | JPM. 1,145,090 1,000,000 2,837 |1FE
396789 LM 9| GCCFC COMMERCIAL MORTGAGE TRUST.......ootiuiiiiriiiriissiiiesiisesiissiissssissssssesssssesssssssssesssesssssssssns | soveseeeins ....06/25/2013 | DEUTSCHE BANK SECURITIES 3,124,163 2,950,368 11,677 |1
40415R AN 5[HD SUPPLY INC ....06/24/2013 | VARIOUS 41,050 40,000 596 |5
416518 AB 4 [HARTFORD FINL SVCS GRP ...04/01/2013 | JEFFERIES & CO INC 2,330,900 2,000,000 48,118 |2
427056 AU 0[HERCULES INC ....06/11/2013 | CITIGROUP GLOBAL MARKETS CVT.. 394,763 435,000 6,676 |4FE
427093 AG 4 [HERCULES OFFSHORE IN.........ccimsiiiiiiriiiimneiiisnsssissssssssssssessssesssssesssssssssssssssssssssssssssssssssssssesssssnnes | sossesnnes ....06/28/2013 | DEUTSCHE BANK SECURITIES INC 210,000 210,000 4
428303 AJ O [HEXION FIN HEXION ESCROW.........ovouurreimmmrriismsesessesessssseseesssssesssssesesssssssesssssssessessssesssssssessssssnesssssenns | aossssnies ....06/06/2013 | RBS SECURITIES INC 343,375 335,000 10,736 |5FE
440543 AM 8 [ HORNBECK OFFSHORE SV.......ccovviiirreiimrreimmssessisessessssessssasessessssessssssessssssssssssssssssssssnssssssssssssssnenss | sossesnnes ....06/28/2013 | VARIOUS 200,209 165,000 765 (3
45031U BS 9[ISTARFINLINC ...05/07/2013 | MERRILL LYNCH (BOA) 85,000 85,000 4
450310 BT 7|ISTARFINL INC ....05/07/2013 | MERRILL LYNCH (BOA) 280,000 280,000 4
458140 AF 7 [INTEL CORP....ooriveretee ittt bbbttt enntes | seresisian ...04/11/2013 | GOLDMAN SACHS & CO. 963,200 800,000 5417 |1
460146  CB 7 [INTL PAPER CO....covvvrmuiiirirmmiiesieesisses sttt ettt snssssnnes | eessssnnes ....05/06/2013 | KEYBANC CAPITAL MARKETS 374,798 350,000 10,360 |2
46625H HP 8 JPMORGAN CHASE & CO.....cocvveuuureeiennereiimserssssssessssssessssssssssssssessssssssssssssesssssssnessssssessssssssssssssessssssnns | sossesnnes ....06/04/2013 | NOMURA SECURITIES 731,745 700,000 9,856 |1
46631Q AH 5|JP MORGAN CHASE COMMERCIAL MORTGAGE SEC ....04/02/2013 | JPM 11,822,656 10,000,000 6,754 |2
46639 AE 0|JP MORGAN CHASE COMMERCIAL MORTGAGE SEC ...06/28/2013 | JPM 4,735,352 5,000,000 873 |1FE
480081 AK 4 |JONES APPAREL GROUP ...06/14/2013 | VARIOUS 685,950 820,000 11,129 |4FE
52109R  BP 5[ LB-UBS CMBS 2007-CT7......cooourmrrrrimrmrrrissmcensissnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns. | aosessies ....05/02/2013 | NOMURA SECURITIES 6,021,289 5,000,000 22,446 |2
526057 BE 3| LENNAR CORP........ooiiieiiiieiiineiiis i sessssssssssssnss | sossesssnos ....06/27/2013 | VARIOUS 449,522 265,000 554 | 3FE
526057 BG 8| LENNAR CORP.......coomiiiiriiieiiietiiisiiessiie st | aebisniins ...06/28/2013 | VARIOUS 345,253 205,000 724 |3FE
526057 BM 5| LENNAR CORP ....06/24/2013 | VARIOUS 93,019 95,000 481 (3
540424 AQ 1|LOEWS CORP ...05/02/2013 | JPM 1,991,080 2,000,000 1
540424 AR 9|LOEWS CORP, ....06/10/2013 | BARCLAYS CAPITAL 1,654,418 1,750,000 3,004 |1
549463 AE 7| LUCENT TECHNOLOGIES INC.......ccocoviiiriiireiiiinesiisssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssses. | sossesssses ....06/11/2013 | VARIOUS 630,400 820,000 11,924 |5FE
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
571748 AM 4| MARSH & MCLENNAN COS INC.........coovvriirmirriinnresinnesissisesessssssssssssssesssssssssssssessssssssssssssessssssssssssssenes | sossessssos ....04/18/2013 | SUSQUEHANA 526,960 500,000 7,316 |2
57772K AB 7 | MAXIM INTEGRATED PRODUCT .......oceervuimmmrreismmessssssmssessssesssssssesssssssssssssssssssssssssssssessssssssssssssssesssssnss | noseesssons ....04/29/2013 | GOLDMAN SACHS 3,071,940 3,000,000 12,375 |2
59156R AU 2 |METLIFE INC ....06/10/2013 | JPM. 1,160,220 1,000,000 2,250 |1
60688C AG 1|ML-CFC COMMERCIAL MORTGAGE TRUST ...05/15/2013 | STATE STREET GLOBAL MARKETS LLC. 11,631,641 10,000,000 30,907 |2
617446 7P 8| MORGAN STANLEY ....05/07/2013 | BANK OF NEW YORK 2,090,504 1,787,000 28,939 | 1FE
B1747TW  AF 6 | MORGAN STANLEY.......cooiiirrireiemresmeresesssaesesessssessssssssssessssssssssesssssesssessssssssssssssssesssssssssesssnsssssesssanssses | sosssseens ...05/03/2013 | MORGAN STANLEY. 1,186,710 1,000,000 16,451 | 1FE
620076 BB 4| MOTOROLA SOLUTIONS INC.......ocoimriummriiiimessissessssssessssssssssssssssssssssssssessssssssssssssssssssssssssssssssns | noseessssns ....04/24/2013 | SUSQUEHANA 4,161,960 4,000,000 68,333 |2
628530 AJ B | MYLAN INC.....ooooiieiiirieeiereesseesssssessessssessssssessess s ssss s sess s sssssssessssssssenes | seseessssos ....04/01/2013 | CREDIT SUISSE SECURITIES LLC 98,840 45,000 89 | 2FE
628530 AP 2|MYLAN INC ...06/27/2013 | STERNE AGEE & LEACH 2,170,000 2,000,000 15,667 |2
666807 BB 7 |NORTHROP GRUMMAN COR ....06/05/2013 | VARIOUS 8,245,936 7,967,000 102,370 |3
666807 BF 8| NORTHROP GRUMMAN CORP.........ovvivimirimrrimerimssimerssesssssesesessssesssssssssessssssssssssssesssssssssnesssssssssesssnnse | sosssessens ....05/28/2013 | JPM. 2,493,100 2,500,000 2
666807 BG 6| NORTHROP GRUMMAN COR.......coouuumrriiemmrriissmeessisssesssssssessisssesssssssssss s ssss s ssssssssssssesssssessssssssnsesnes | soseessssns ....06/07/2013 | MORGAN STANLEY. 983,030 1,000,000 1,083 |2
67020Y AF 7 [ NUANCE COMMUNICATION.......ccmirveemmmrremmmmreessmsssessessessssesssssessssssssessssssssssssssssssssssssssssssesssssssnssssssnns. | soseeseesos ....05/31/2013 | VARIOUS 100,142 95,000 676 |3FE
693506 BG 1|PPG INDUSTRIES INC ...04/15/2013 | JPM. 1,000,230 1,000,000 4,725 | 2FE
74387U AG 6|PROVIDENT FDG ASSOCI ...05/22/2013 | MERRILL LYNCH (BOA) 215,000 215,000 4
745867 AP 6| PULTE HOMES, INC ...06/24/2013 | VARIOUS 24,425 25,000 161 | 3FE
745867 AT 8| PULTE HOMES, INC......cvveuuuriermmarreesmeessssmessessssessssssessssssse st ssssssessssssses st ssssssessssssnsessssssnessssssnsenns | soseessssos ....04/12/2013 | VARIOUS 703,688 735,000 6,695 | 3FE
783764 AQ 6| RYLAND GROUP INC........coorreiiriireiiirsissiseesissesssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssnss | soseessssos ....04/12/2013 | CITIGROUP GLOBAL MARKETS CVT.. 1,207,153 845,000 5798 |4FE
80007P AT 6 SANDRIDGE ENERGY........ccooviiiiiniriiiicniisinsisinsssiisssssssesssssssssssss s sssssssssssssssssssssssssssssssasssssssnnnsss | sosessissos ...04/08/2013 | MORGAN STANLEY. 978,075 945,000 11,025 |4FE
817609 AB 6 |SERVICEMASTER COMPANY ....05/17/2013 | SEAPORT GROUP SECURITIES 789,713 885,000 14,487 |5FE
852060 AD 4|SPRINT CAPITAL CORP. ...06/21/2013 | UBS SECURITIES 461,774 470,000 3,680 |4FE
85375C BC 4 |STANDARD PACIFIC CORP ....06/26/2013 | VARIOUS 414,888 325,000 1,627 |4FE
857477 AL 7| STATE STR CORP.......osiiriiiiirriiinssiiisessissssessissssssessss st st ssssssse s ssssssss s sssssssssssssnssssssnas. | sossessssos ....05/08/2013 | BANK AMERICA 1,996,760 2,000,000 1
86787E AN 7 [ SUNTRUST BANKS INC......ocvvvrmmriesmmeriismmessessseessssssessssssesssssssessssssses st sssssssssssssssessssssessssssnsesssssensenns | nosessssons ....04/26/2013 | SUNTRUST 1,993,060 2,000,000 2
90346W  AB 9 [US AIRWAYS PT TRUST......oorreurmerreeimermessmssssssssssssssssessssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssns. | sossesesnns ....04/10/2013 | GOLDMAN SACHS & CO 350,000 350,000 4
911365 AZ 7|UNITED RENTALS NORTH AM. ...06/21/2013 | WELLS FARGO SECURITIES 466,537 435,000 6,542 | 4FE
912909 AH 1| UNITED STATES STL CO ....05/01/2013 | VARIOUS 103,376 105,000 165 |4
91731W  AA 2| US AIRWAYS CORPORATE........coriieremreisesissesessesssseessessssessssessssessses st ssssesssssessssessssesssnessssnnns | aossssesns ...05/22/2013 | GOLDMAN SACHS & CO. 1,092,000 1,092,000 4
92912E  AA 1| VPIESCROW CORP........covverrriiieresissessssise s ssss s | esessssoos ....06/27/2013 | GOLDMAN SACHS & CO 195,000 195,000 4
92978M AH 9| WACHOVIA BANK COMMERCIAL MORTGAGE TRUST........cvveerrresmmersssmmessessssesssssssssssssssessssssssessssssenss | soseeseenes ....05/02/2013 | MORGAN STANLEY. 5,666,016 5,000,000 4,669 |2
942683 AD 5|ACTAVIS INC ...06/18/2013 | VARIOUS 4,819,401 4,590,000 59,183 |2
949746 NX 5|WELLS FARGO & CO NEW. ...06/25/2013 | FTN FINANCIAL 2,270,200 2,000,000 5313 |1
94974B  FC 9| WELLS FARGO & COMPANY. ...06/18/2013 | WELLS FARGO SECURITIES 2,063,400 2,000,000 20,028 | 1FE
983919 AF 8| XILINX INC.....ovetrmirietrmeiisiessessies s sess s bbbt | eseesssnos ...04/17/2013 | VARIOUS 397,522 285,000 2,509 |2FE
008916 AM 0 |AGRIUM INC. A ....05/28/2013 | BANK AMERICA 992,380 1,000,000 2
292505 AJ 3|ENCANA CORP A ...05/08/2013 | BANK AMERICA. 3,763,410 3,500,000 67,492 |2
92912E AC 7 |VPIIESCROW CORP l.. ....06/27/2013 | STATE STREET GLOBAL MARKETS LLC. 355,000 4
21986V AC 9| CORPORACION GEO CORPORATE F. ...04/17/2013 | NOMURA SECURITIES 98,000 200,000 6FE
458247 AC 9| INTELSAT JACKSON HLD ....06/21/2013 | DEUTSCHE BANK SECURITIES INC 804,650 770,000 11,010 |4FE




€¥030

Statement as of June 30, 2013 ofthe BlU@ Care Network of Michigan

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

670849 AA 6| OGX PETEROLEO E GAS [ ....04/17/2013 | BARCLAYS CAPITAL 116,500 200,000 6,658 |5FE

675758 AL 0| ODEBRECHT FIN LTD. [ ....06/18/2013 | JPM CHASE EMERGING MARKETS 188,400 200,000 1,361 |2

780099 CE 5|ROYAL BK OF SCOTLAND, ....04/05/2013 | NOMURA SECURITIES 962,580 910,000 19,508 |3

E3124C AY 9| COMUNIDAD DE MADRID ....05/28/2013 | JP MORGAN CHASE SECURITIES 16,774 19,498 586 |2
3899999. Total - Bonds - Industrial & Miscellaneous 203,235,675 189,303,866 | .ooovvveiiinniiniiinniiaas 1,132,300 |.......... XXX
Bonds - Hybrid Securities

165167 BZ 9| CHESAPEAKE ENERGY CORP.........coouimiiriiiieeriireeisssssssiss st sssssss s sssssssssssssssssssssssssssssnses | seoneesees ....04/11/2013 | BARCLAYS CAPITAL CONVERTS, 478,750 500,000 5243 |3FE

293791 AV 1| ENTERPRISE PRODUCTS OPER.......coovucirreimmrressmesssssmessessssesssssssssesssssssssssssessssssssssssssessssssnsssssssnsesses | sossesssses ....04/26/2013 | BANK AMERICA 2,884,375 2,500,000 52,344 | 2FE

345370 CN 8| FORD MOTOR COMPANY. ...04/16/2013 | NOMURA SECURITIES 238,996 150,000 2,727 | 2FE

681904 AN 8| OMNICARE, INC ....04/15/2013 | BARCLAYS CAPITAL CONVERTS 242,143 145,000 1,858 |3

896522 AF 6| TRINITY INDUSTRIES INC.......otiueuiieriiuensrssisnssssisssssssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssensne | soresesees ...04/12/2013 | WELLS FARGO 733 GROUP 484,056 410,000 6,002 | 3FE
4899999. Total - Bonds - Hybrid Securities 4,328,320 3,705,000 68,174 | .......... P S
8399997. Total - Bonds - Part 3 269,561,471 253,679,355 1,294,164 | ......... XXX
8399999. Total - Bonds. 269,561,471 253,679,355 1,294,164 | ......... P S
Preferred Stocks - Industrial and Miscell

02005N B0 5[ ALLY FINANCIAL........oorvverierrieeeeiieseseesesesssssssssessssse s sssse s sssses s ssssses s ssssesssssssssesssssssssnsssssssssensssns | soenssinn ...06/14/2013 | VARIOUS 296.000 288,008 P5l

18683K 40 8| CLIFFS NAT RES INC......oooourrriemmieeissncreiesseeseissesssssssesessssssssssssesssssssssssssesssssssssssssesssssssssssssssssssssenes | aossesnnes ....06/25/2013 | VARIOUS 16,565.000 306,949 P6LZ

42217K 60 1 [HEALTH CARE REIT INC......oovoureiierreiissesiiie i sssssssssssssssssssssssssssssssssssssssssssssssnes | soseesssnos ....04/17/2013 | NOMURA SECURITIES 11,436.000 736,508 P6LZ

45031U 88 7 [ISTAR FINANCIAL, INC.....covvuumrrimmmrriiimessiessessessssessssssesssssseessssssssssssssssssssesssssssssssssssssssssssssssssssssssssen | aosessnnes ....04/11/2013 | JEFFERIES & CO., INC 10,000.000 536,793 P5L

80007P 60 4|SANDRIDGE ENERGY ....06/14/2013 | DEUTSCHE BANK SECURITIES INC 1,765.000 166,215 P6LZ

80007P 87 7| SANDRIDGE ENERGY | PREFER STK ...05/08/2013 | DEUTSCHE BANK SECURITIES INC 1,465.000 125,823 P6LZ

962166 87 2| WEYERHAEUSER CO ....06/25/2013 | VARIOUS 2,379.000 118,015 P6LZ

EJ5089 31 7[ARCELORMITTAL PRF HYBRID.......oooviiuuiimiiimiiniisieisssssssssssssssssssssssssssssssssssssssssssssssssssssssses| sonsessnne ....04/11/2013 | BARCLAYS CAPITAL CONVERTS 20,000.000 406,230 RP6LZ
8499999. Total - Preferred Stocks - Industrial & Miscellaneous. 2,684,541 XXX 0. D00 S
8999997. Total - Preferred Stocks - Part 3 2,684,541 XXX (U XXX
8999999. Total - Preferred Stocks 2,684,541 XXX 0 [ P S—
Common Stocks - Mutual Funds

00769G 77 4| ADVISORS INNER CIRCLE FD........crerrriirmmrriessmseissmsesssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | sosmanenses ....05/31/2013 | VARIOUS 10,453.090 123,105 XXX L

316146 10 9| FID INV GR BOND........ivveeumereiiesmcriisssscessssssssssssessssssses s sss s snsnnes | esesssssos ....06/28/2013 | FIDELITY 12.805 102 XXX L

018918 22 7| ALLNZ NFJ DIV VAL LL.ccoooiireiisreiieereesissessssessesssssssssssssssssssssess e ssssssssssssssesssssssssssssssssssssnsssssssesssses | noseessssos ....06/28/2013 | FIDELITY 6.733 92 XXX L

315792 25 9|FIDELITY FREEDOM K 2010 ...06/28/2013 | FIDELITY. 53.794 716 XXX L

315792 24 2|FIDELITY FREEDOM K 2015 ...06/28/2013 | FIDELITY. 525.436 7,102 XXX L

315792 23 4 |FIDELITY FREEDOM K 2020 ....06/28/2013 | FIDELITY. 7,102.110 2,531 XXX L

315792 22 6| FIDELITY FREEDOM K 2025...........ccoveuuumreemimereiusesssssseesssssssesssssssesssssssssssssssssssssssssssssssssssssssssssssssssses. | noseesssons ....06/28/2013 | FIDELITY 2,530.990 1,333 XXX L

315911 20 6| SPARTAN 500 INDEX......oocuuuiiiesuuimiessusisssssssssesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnne | sossesessos ....06/28/2013 | FIDELITY 0.615 34 XXX L
9299999. Total - Common Stocks - Mutual Funds 135,015 XXX (U P XXX
Common Stocks - Money Market Mutual Funds

316191 60 0| FID RETIRE MMKT. I ........... I ....06/28/2013 | FIDELITY 95,061.310 95,061 XXX L
9399999. Total - Common Stocks - Money Market Mutual Fund: 95,061 XXX ([ DS S
9799997. Total - Common Stocks - Part 3 230,076 XXX (V)] XXX
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9799999. Total - Common Stocks 230,076 XXX 0 | L3S S
9899999. Total - Preferred and Common Stocks. 2,914,617 XXX 0] D S0 S
9999999. Total - Bonds, Preferred and Common Stock 272,476,088 XXX 1,294,164 | .......... 0 S—
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
912810 QH 4|U S TREASURY.... e 05/28/2013| JPM 3,047,266 2,500,000 3,221,875 | ......... 3,215,844 | .ocovvvevcrnes | eeeee(7,094) | s | i (7,094) 3,208,750 ...(161,484) | ...(161,484) | ...... 58,849 |05/15/2040(1...........
912828 RH 5 US TREASURY......cevoiicrineieiieniseisesiseisssssnsns | eeee 06/20/2013| JEFFERIES & CO INC......ocvvvves | corerierirneerinninenns | cvereens 8,779,375 8,800,000 | ......... 8,668,383 8,689,802 8,796 | .o | 0000eni8,698,598 [ oo [ e 80,777 | ...... 80,777 | ...... 88,932 |09/30/2018| 1.
912828 VB 3| UNITED STATES TREAS.. I 06/28/2013| CITIGROUP v | s | s 4,668,359 | ........ 5,000,000 | ......... 4,823,082 v L | e 1150 [ | 1150 [ | s 4,824,232 ...(155,873) | ...(155,873)] ...... 11,651 [05/15/2023|1...........
0599999. Total - Bonds - U.S. Government.. s | s 16,495,000 | ....... 16,300,000 | ....... 16,713,340 | ....... 11,905,646 2,852 0. 16,731,580 | .oovvvvnad 0 | ...(236,580) | ...(236,580) | .....159,432 | ...... XXX... [ XXX....
Bonds - U.S. Special R and Special A t
3128PU P4 8[FREDDIE MAC.......cccoiimrimminirrerienissiesinsiienin | ceees 06/01/2013| MBS PAYDOWN.........ccovvummivnns [ crrerienineninninnins | cvevenes 1,289,468 | ......... 1,289,468 | ... 1,360,792 v | e | s (4,317) | o [ s (4,317) | v | e 1,289,468 04/01/2026|1...........
3128PU V8 2 |FREDDIE MAC.. .106/01/2013| MBS PAYDOWN........ovvvrrirmnrins | eerrerirneernseisnines | seeeerneens 759,152 | wvvevnnes 759,152 ....759,152 05/01/2026| 1...........
3128PW B2 3|FREDDIE MAC.. ... | 06/01/2013| MBS PAYDOWN..........oevvvurrrnnne 291,035 | .. ..291,035 (1,289)] .. 1,289) .. 291,035 08/01/2026 1.
3128PY 5V  2|FREDDIE MAC.. .106/01/2013| MBS PAYDOWN........vvvirirrrins | eerrerierernseinnnines | eoererneens 434113 | o 434,113 (1,591) 1,591) ...434113 05/01/2027|1...........
3128PY CT 9| FREDDIE MAC.......cmtimmrvmerieririeernereessnersensssessens | e 06/01/2013| MBS PAYDOWN........ccovcvrrrrnnee 541,315 | ............ 541,315 | .......c.... 562,460 | ............ 544,465 | ..o | v [CCTST0) ) T I (3,150) [ covoverrcervrine [ v 541,315 03/01/2027| 1......uc.
3128PY WR 1| FREDDIE MAC......cooninniieiieieierinsiesssessesnnenes | ceene 06/01/2013{ MBS PAYDOWN..........ccccvvnrrnenn 577,803 | ...cccooee. 577,803 | ............ 601,998 | ............ 579,360 [ .ocvverivierer | v (1,557) | cvovvveererrnnieees | cvvrreend (1,557) [ cooevererverenins | errveenenns 577,803 | oo [ e [ v, {1 7,265 |04/01/20271...........
3128Q0 D7  9|FREDDIE MAC.......coisimirimerrerieerneriesesessessssessens | e 06/07/2013 VARIOUS........ccoeimerinreneiinennns | crrverieeineesissinseens | evereeens 8,620,615 | ......... 8,332,653 | ......... 8,362,275 | ......... 8,702,713 | oo | s (51,370) [ .overeereeineins | eereeens (51,370) | cevvvneererirees | e 8,651,343 | .oovvveereis | e (30,727) | ... (30,727) | .....129,770 |05/01/20271...........
3128Q0 M4 6|FREDDIE MAC.. .| 06/01/2013| MBS PAYDOWN.........covvverirnnes 346,762 | ............ 346,762 | ............ 362,203 | ..cooonee. KZYRGIK N R I (892) [(:174 ) SOOI IO 346,762 | ...oooervcrres | e | e (V)N I 4,621 |06/01/2027|1...........
31292L  J7 1|FREDDIE MAC.. .1 06/20/2013| VARIOUS........oovteeirrrinrinerinene | cerveeriseessseisssinns | eeeens 37,417,169 | ....... 36,911,915 | ....... 38,988,211 SO0 TN I (261,988) | ...voovereereis | s (261,988) | cveovvevveinres | 0000 38,770,422 | oo | (1,353,254) | (1,353,254) | ...... 474,530 |04/01/2042(1...........
31306X UV 3 |FREDDIE MAC SERIES GOLD POOL.......cc.ccocvvrmrerne | eene 06/01/2013| MBS PAYDOWN........ccovcrvmrrnnee 687,231 | covvvrne 687,231 | oo 736,411 | oo 689,929 | ..o | e (2,698) (2,698) [ ..oovvrcrrveine | v 887,231 [ oo [ v | e (VN I 9,130 | 10/01/20271...........
3132GT PH 4 |FREDDIE MAC.......ccoiiniimrneirirnnisinsieiessssisessesenes | ceves 06/01/2013{ MBS PAYDOWN.........cccovvnrrnenn 45379 | o 45,379 | oo 48,257 woe e | (143) (R [ IS 45,379 | v | e | v (1[N 383 |05/01/2042| 1...........
3132HP  AX  2[FREDDIE MAC.......cccoiiieiimiineinerinsiseissssissesensns | ceens 05/07/2013 VARIOUS........cooveeeirerinrinninns [ cevnernenieriseiineins | s 18,587,139 | ....... 17,582,499 | ....... 18,634,701 SO0 ORI IS (79,081) [ .ovvevnvereeenenns | eereeens (79,081) | cvvuevrerens | e 18,557,358 | ..coovvereiians | s 29,781 | ... 29,781 |..... 173,658 | 11/01/2042| 1...........
3132HP  C3  6[FREDDIE MAC........ccoiieireirnerierierinsessesinsrienin | ceees 06/01/2013| MBS PAYDOWN........ccovcvvurrrnnee 51,976 | oo 51,976 | oo 55,407 | ...... 52,220 . (244) (244) | oveovreven | e 51,976 [ .ovvveevcrnns [ v | e (V] I 758 |10/01/2042|1...........
3132HP HZ 0|FREDDIE MAC.. .1 04/05/2013| VARIOUS.......coooovieinniineiienns | ceveneireeriieeinnirnnes | ervins 9,292,542 | ........ 8,754,159 | ......... 9,340,961 | ......... 9,340,171 | covoeeveerecies | s (54,809 | ..o | wereeene(54,809) | oo | i 9,285,363 | ..oovvvreriienes | v 7179 | ... 7179 |..... 108,702 | 11/01/2042| 1...........
3132HR M6 4 |FREDDIE MAC.. .... | 06/25/2013| VARIOUS s 3,996,830 3,987,033 | ........ 4,199,467 [0 IR I (19,295) R 4,180,526 |.... ...(183,696) | ...(183,696)] ...... 51,718 |01/01/2043| 1...........
3199999. Total - Bonds - U.S. Special Revenue & ASSESSMENL..........c.uiiiiiiiiiiiiiiiiisiissi s ssssssiessnesenseniss | onnees 82,938,529 | ....... 80,592,493 | ...... 84,823,128 | ....... 21,728,859 | oo 0]... (467,592) | covoovrvrciinnn 0. (467,592) | c.oovvvvnnennd 0] . 84,469,246 | ... 0 | (1,530,717)| (1,530,717).....997,406 |...... XXX... [ XXX....
Bonds - Industrial and Miscellaneous
001055 AL 6 |AFLAC INC.....cooviviirirriiierinnriesiesisssesssiessienine | e 06/18/2013| WELLS FARGO SECURITIES.... | ...cvoereneerrrineies | cvereees 1,992,180 | ......... 2,000,000 2,000,000 . (V1 PPN ISP 2,000,000 | .coovverrirenen | v (7,820) | ....... (7,820) | ........ 2,215 | 06/15/20231...........
03523T BP 2| ANHEUSER-BUSCH INBEV..........cocoomrvmerrmrirneinnne | v 06/25/2013| KGS 920,370 | ......... 1,000,000 | ............ 995,180 | ............ 995,375 212 Y2 V2 R 995,587 | ..ocvverivcinns | e (75,217) | ..... (75,217) | ...... 23,750 |07/15/2022| 1FE......
037833  AK 6| APPLE INC.....cooriviriercerrnirerierireriseesseeisssssenienin | eeee 06/17/2013| VARIOUS 2,372,685 2,500,000 | ......... 2,496,675 36 36 2,496,711 ..(124,026) | ...(124,026) | ........ 7,300 |05/03/2023(1...........
039380 AG  5|ARCH COAL, INC.......coervrrmrierirreierneirerssissirenenes | e 06/28/2013| VARIOUS . 94,450 | .o 115,000 | .coocvunee 103,500 | .ovveueee 103,500 535 535 ceereeenn 104,035 | [ e (9,585) | ..o (9,585) | ... 4,569 | 06/15/2021| 4FE......
054937 AE 7 |BB&T CORP......ooovrrireirerierierieniesiseesssssssssenens | ceeee 06/14/2013| KEYBANC CAPITAL MARKETS. | ....cvorevereerveinenns | cvereens 1,100,750 | ......... 1,000,000 | ......... 1,101,800 v | e | s [(R7L5) ] R I (1,526) | ..o | e 1,100,274 | oo | e 476 | oo 476 | ...... 25,422 |12/23/2015| 1FE......
05531F AN 3|BB&T CORPORATION.......cooooererrrrinirrieirinerienines [ o 06/25/2013| SUSQUEHANA v | e | e 1,956,480 | ........ 2,000,000 | ......... 1,997,080 14 14 | e | s 1,997,094 | ..o | e (40,614)| ..... (40,614) | ........ 1,025 {06/19/2018|1...........
05565Q CD  8|BP CAP MARKETS AMERICA........ccccoservmmiermrinmrirns [ e 06/12/2013| NOMURA SECURITIES. 947,680 | ......... 1,000,000 | ............ 989,980 90 90 | o | s 990,070 | ..cvvvrevcrnns | e (42,390)| ..... (42,390) | ........ 2,826 |05/10/2023| 1...........
06051G  ET  2|BANK OF AMERICA CORP.........c.cocovmivmerineernrriinens | e 05/03/2013| DEUTSCHE BANK SECURITIES | .......vvvrneeririnenns | cvvreens 1,003,730 | ......... 1,000,000 | ....ccoovee 998,490 94 94 | oo | s 998,584 | ...oovvrvrrrnes | e 5,146 | ........ 5,146 | ........ 6,500 | 01/11/2018 1FE......
084670 BF 4 |BERKSHIRE HATHAWAY INC.......coooovriirmrinriririrnnns | cenne 06/04/2013| WELLS FARGO SECURITIES.... | ..ocveevernvirvrisnins | cvvreens 1,030,700 | ......... 1,000,000 | ......... 1,044,520 v | e | s [(IT£:) ) T I [RIRT£:) ] N R 1,043,142 | oo | o (12,442)| ..... (12,442) | ...... 11,994 |01/31/2022| 1FE......
12625F AB 2| COMM MORTGAGE TRUST 05/02/2013[ JPM......coorveereeeeeeeeseeesessieesees | eeeereeessesssseesnees | e 10,375,000 | ....... 10,000,000 | ....... 10,299,940 . (V1 U IR 10,299,940 | ..coovvvvvvreens | e 75,060 | ...... 75,060 | ...... 20,220 |03/10/2046|1...........
151020 AG 9| CELGENE CORP......ccovtviririiniinnrierieriseisseinnis | s 04/09/2013| BANK AMERICA 3,060,150 | ......... 3,000,000 | ........ 3,011,060 | ......... 3,010,871 | oo | s (632) ({741 ISR IO 3,010,239 | .overvnrveis | e 49,911 | ... 49911 | ... 38,475 |08/15/2017| 2FE......
166764 AH 3| CHEVRON CORP........coooumiririeirnerineiserierienens | e 06/25/2013 KGS.....ocvomrimrirericrirneesnensnsnines | crrneriesenesssssinssens | eeeeeens 1,467,156 | ......... 1,500,000 | ........ 1,500,000 . (V1 U IS 1,500,000 | ..ooovereirrens | o (32,844) | ..... (32,844) | ..o 532 | 06/24/2023| 1...........
184502 AV 4|CLEAR CHANNEL COMMUNICATION.......cccccvevnvns | vonne 05/22/2013| GOLDMAN SACHS & CO.....ccce. | covrvereriserverrenes | vvviirenns 100,100 | cooovvvrneee 100,000 | ..ovvounnnd 93,500 | .vocrernene 93,500 | oo | e 1434 | e | e TA34 | e | e 94,934 | ..o | e 5,166 | ........ 5,166 | ........ 3,829 |09/15/2014| 6FE......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
STATE STREET GLOBAL
205887 BE  1|CONAGRA FOODS INC.......covvvrmrirererirerersnisnienn | e 04/17/2013| MARKETS LLC 2,339,939 2,230,000 2,356,657 o e | e (17,231) [ oo | v (17,231) 2,339,426 | ..o | v 513 | v 513 | ... 66,962 | 04/15/2014| 2FE......
29379V AZ 6 |ENTERPRISE PRODS OPE..........ccocommiumrrrerineirinns | ceeee 05/28/2013| RBC CAPITAL MARKETS........c. | cooevernerrneineriienes [ v 998,230 | ......... 1,000,000 | ....ccoo.ee. 999,080 15 LS [T IO 999,095 | ...vvvvererries | e (G N — (865) ] ... 6,793 |03/15/2023| 2FE......
30161M AE  3|EXELON GENERATION CO LLC.......covvrvrvmirrerirans | ceene 0411112013 JPM......oovevreeeerseeseeeevesnienies | cveeieseevsssessenins | ovverinn 7,046,160 | ......... 6,000,000 | ......... 6,044,400 | ......... 6,024,649 | ....cooovrrrerres | o (1,314) | oo [ s (1,314) | oo | e 6,023,335 | ...cccovvrrrnn .1,022,825 |..1,022,825 |..... 201,500 |10/01/2017| 2FE......
STATE STREET GLOBAL
302182 AD 2 |EXPRESS SCRIPTS HOLDING........cccovvvemerirmrerrceiee | eene 03/29/2013 MARKETSLLC | [ v 634,860 | ............ 595,000 | .......cc.. 634,282 579 LY £ T T I 634,860 [ ..o | v | e 0 . 10,743 |06/15/2014| 2FE......
36192C AE  5|GS MORTGAGE SECURITIES TRUST. e 04/12/2013| PRIOR YEAR INCOME............... . 0 [ o | e | e [ | i 0. 12,263 |02/10/2046| 1FE......
369604 BC 6 |GENERAL ELECTRIC COMPANY......ccoomirverernerranne | eeee 04/30/2013| BARCLAYS CAPITAL 2,945,600 2,500,000 | ......... 2,426,075 2,615 2,615 | oo | 002,459,261 | i [.....486,339 |.....486,339 | ...... 53,594 |12/06/2017| 1FE......
370334 BG 8| GENERAL MILLS INC JO 04/22/2013| KEYBANC CAPITAL MARKETS. | ...ccvoevvrererniernieis | e 12,177,600 | ....... 12,000,000 | ....... 12,563,160 | .......12,351,665 | ....ccoocrvvrenns | cooee (178,884) | ..o | s (178,884) | ..oovvrerneen ceverernnenne | 4,818 | 4,818 437,500 |08/15/2013| 2FE......
379468 AB 3| GLOBAL GEOPHYSICALS.......ccooovvmrircririiniiinnis | e 05/16/2013 VARIOUS.........cooovveriiieninnis | o [ v 149,900 | ..cocvvneeee 170,000 | ..covvenee 150,025 2,318 2,836 (X)) [ I 149,507 | .ooovvvvcrverns | e 393 | o 393 | ........ 9,005 |05/01/2017| 5FE......
38141G RD 8| GOLDMAN SACHS GROUP INC.......ccovvvrrremerrcrins [ v 0410112013 JPM......coomverrierireninsiseiessieenes | creesiesississssisnies | evvveeens 1,007,610 | ......... 1,000,000 | ....ccooeee. 996,840 53 (5K T [ ISR 996,893 | ...cvvvverrirrns | e 10,717 | ...... 10,717 | ... 7,250 |01/22/20231...........
416515 AU 8|HARTFORD FINL SVCS GRP.......ccovvvemrrrrineiierins | cevne 03/27/2013| VARIOUS........cooovvrrrinrirerirens (1) [ oovereerreirnerieiiins | e | v (889,129) | ...vovvvvvvirriis | e (15) (15) (15) [ vvererreriene | e | cevierineinns (V1 IS 15 [03/15/2018| 2FE......
STATE STREET GLOBAL
428236 BK 8 |HEWLETT-PACKARD CO......ccccovvrvmrmrrerierinininnns | ceees 05/30/2013 MARKETSLLC [ | e 1,987,482 | ......... 1,975,000 | ........ 1,987,680 e | e | s (1,987) | oo [ s (1,987) | oo | e 1,985,693 | ..oovvvvcriinns | o 1,789 | ... 1,789 | ... 15,561 |05/30/2014| 2FE......
437076 AT 9[HOME DEPOT INC.....ccovrrrrierierireeirneersseiserienins | ceens 06/27/2013| WELLS FARGO SECURITIES.... 2,696,550 2,500,000 2,503,675 | ......... 2,502,961 | oooevvererins | i (167) (167) 2,502,793 | ..ooovicinis [ 193,757 |..... 193,757 | ...... 78,726 | 09/15/2020 1FE......
STATE STREET GLOBAL
460146 CB 7 [INTL PAPER CO....coeoovviriierieeineiieeiseisssiissiennins | e 06/25/2013| MARKETSLLC | [ v 371,431 | e 350,000 | ............ 374,798 v | e | s [CH0LSK) ) R I [RH0SK) T S O 371,745 | e | s (AT ) p— (314)] ...... 13,885 |06/15/2014/2...........
JP MORGAN CHASE COMMERCIAL MORTGAGE
46639E AE 1|SEC .. 04/02/2013| JPM 5,008,594 | ......... 5,000,000 | ......... 5,124,980 | ......... 5,124,980 | ...ccoovvivirer | v (760) (UCI0) ] [T I 5,124,220 |...cccovvirnenne ..(115,626) | ...(115,626) | ...... 48,911 | 12/15/20471...........
JP MORGAN CHASE COMMERCIAL MORTGAGE
46639) AE O|SEC |l 06/17/2013| JPM 9,891,406 | ...... 10,000,000 | ....... 10,299,970 e | e | e (1,741 | oo [ s (1,740) [ oo | e 10,298,229 | ....ovvvvvrennne ...(406,823) | ...(406,823) | ...... 95,148 |12/15/2047| 1FE......
487836 BJ  6[KELLOGG CO......oovverrirerrireeieiseiissiesiseensesinnes | aeens 05/28/2013| KEYBANC CAPITAL MARKETS. 2,532,250 2,500,000 | ......... 2,481,900 | ......... 2,482,866 657 (S1-Y 0 RS IO 2,483,523 | .ooovrveriens | e 48,727 | ...... 48,727 | ...... 42,101 |05/17/2022| 2FE......
540424 AQ 1|LOEWS CORP JOOT 06/10/2013| BARCLAYS CAPITAL. ....cooovvveres | crrvmriereeriresiiesnies | evveeens 1,867,600 | ......... 2,000,000 | ......... 1,991,080 80 80 | e | e 1,991,160 ...(123,560) | ...(123,560) | ........ 5,250 |05/15/2023(1...........
59022C CS 0|MERRILL LYNCH &CO.... [T IO 04/19/2013{ BANK AMERICA e | e | i 1,667,400 | ......... 1,500,000 | ......... 1,559,010 | ......... 1,543,997 (2,873) [P TK) | N I 1,541,125 | oo | e 126,275 |..... 126,275 | ...... 40,850 | 05/02/2017| 2FE......
61761Q AE 3| MORGAN STANLEY BAML TRUST.....c.ccocvvmremerrinne [ o 04/17/2013| PRIOR YEAR INCOME............... . 0 [ e | reerereneienieneens | e [ e | o 0 . 13,058 |12/15/2048| 1FE......
STATE STREET GLOBAL
666807 BB 7 |NORTHROP GRUMMAN COR........ccocoorrimrrmrrirnnins | eene 06/27/2013| MARKETSLLC | | s 8,254,210 | ......... 7,967,000 | ......... 8,245,936 SV SO ISR 8,275 8,275 | covoveveeienes | e 8,254,210 | covovvenriinens | e | e (V) 119,549 | 08/01/2014]3...........
68389X AC 9| ORACLE CORP......ccovtrmrervicrtenieiserisessessenies | eees 05/02/2013| VARIOUS.........coovvveerrrrrierirens 6,670,180 5,500,000 | ......... 6,751,030 | ......... 6,713,554 | .coooverircrrvcens | e (75,818) [ .oovevcerrivenns | e (75,818) 6,637,736 | ..ooovrverrees | e 32,444 | ... 32,444 | ... 175,056 | 04/15/2018| 1FE......
693506 BG  1|PPG INDUSTRIES INC........ccovvemirverieiinriinisnineies | e 06/18/2013| BANK AMERICA v | e | 1,913,180 | ......... 2,000,000 | ......... 2,000,050 | .coovvrne. 999,821 [ .vvvivveiiens | cerrenrieninns 8 8 | oo | i 2,000,059 | ooovremriieni | e (86,879)| ... (86,879) | ...... 33,300 |08/15/2022| 2FE......
857477 AL 7 |STATE STR CORP.....ceoomvrrrerierieeenenrseiserinesirenins | eeee 06/03/2013| MORGAN STANLEY ......ccovervunr [ corerirmrenemrisniinenns | cvereens 1,952,200 | ......... 2,000,000 | ......... 1,996,760 16 16 [ veererieriinee | e 1,996,776 | ..ccoovvevvrriens | o (44,576) | ..... (44,576) | ........ 3,617 |05/15/20231...........
86787E AN 7 |SUNTRUST BANKS INC........ooeverririeirinerirerinenine | oo 05/07/2013| SUSQUEHANA v | e | e 1,997,400 | ......... 2,000,000 | ......... 1,993,060 15 15 [ o | e 1,993,075 [ .ovvevrverinns | e 4,325 | ... 4,325 | ... 1,375 |05/01/2023|2...........
STATE STREET GLOBAL
868536 AS 2| SUPERVALU INC........ooevoriririerinnrinenienieeeseninnnes | e 04/22/2013 MARKETSLLC | | v 890,000 | ...cvvvvee 890,000 | ............ 867,750 | ....cvvnee 867,750 ceernn22,250 22,250 | oo | s 890,000 [ ...vevrvreries | errrrreereniiee | e 0 . 29,110 [11/15/2014| 5FE......
868536 AT  0|SUPERVALU INC .. [ 0512212013 LOOMIS.......ooomvirinriivcrineiiens | coeriineiinsiseiiens [ v 435,050 | ... 385,000 | ............ 385,069 72 72 385,141 | | 49,909 | ... 49,909 | ...... 17,111 | 05/01/2016| 5FE......
92976W BH 8| WACHOVIA CORP.... ver | 061412013 VARIOUS......cccomvvrrerienineinee [ reeeneernssiserienies | e 4,736,900 | ......... 4,000,000 | ......... 4,840,280 | ......... 4,802,935 | ..ooverciierinns | e (61,904) [ .oocvverrireins | e (61,904) | oo e TA1,030 [ s | e (4,130) | ....... (4,130) | .....189,431 |02/01/2018| 1FE......
94974B  FC 9| WELLS FARGO & COMPANY.......ccoorerimrererieninnnes | coene 06/05/2013 VARIOUS..........ovvveerrnrricrirens 2,609,315 2,500,000 2,693,325 | ......... 2,688,937 | ..oovrvvrrverres | v (T757) | oo | s (7,757) | oo | v 2,681,179 | oo | e (71,864) | ..... (71,864) | ...... 64,507 |03/08/2022| 1FE......
067901 AB 4 |BARRICK GOLD CORP.......cccosverrimrrneereirseirnenis I.... | 04/18/2013| CREDIT SUISSE CORP.......ccccc. [ oerermerrmrrinerinerines | covneennd 6,086,400 | ......... 5,000,000 | ......... 5,695,400 | ......... 5,516,066 (22,037) [ evereererinei | e (P21 70 ) ISR I 5,494,029 | ..o [ e 592,371 |..... 592,371 |..... 194,986 | 04/01/2019| 2FE......
292505 AH 7 |ENCANA CORP.......oocouirirrririerirerereeissiiserienienes |.... | 05/08/2013| BANK AMERICA coe | e | e 4,337,445 | ......... 3,500,000 | ........ 3,879,050 | ......... 3,768,074 | ...ovvvoevrvcns | s (13,175) [ v | e (UYL [ 3,754,899 | ..o [ e 582,546 |..... 582,546 |..... 112,486 | 05/15/2019| 2FE......
73755L AF 4| POTASH CORP-SASKATCHEWAN........cccocvverinnncs I.... | 05/07/2013| JEFFERIES & CO INC....c..cccrvves | corververneirervnincnes | v 3,753,720 | ......... 3,000,000 | ......... 3415212 | ......... 3,309,949 | ..ovvvririienns | e (14,607) [ oo | e (14,607) | covovveervis | v 3,295,342 | .o | e 458,378 |..... 458,378 | ... 92,083 | 05/15/2019| 1FE......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
77509N  AH 6 |ROGERS COMMUNICATIONS IN.......cocooreiernninnnne A.. [06/13/2013[ CALL at 100.250.........cvvveerrerens | crrerrerirncerieniiseins | evereens 1,102,750 | ......... 1,100,000 | ......... 1,158,146 | ......... 1,126,770 [ .o | v (PZX0720) SRR IS (PZX1P20) ) ISR I 1,102,750 [ oo | e | ceveeeineenns 0 33,993 |06/15/2013| 2FE......
775109 AK 7 |ROGERS COMMUNICATIONS INC.. I....| 06/17/2013| STERNE AGEE & LEACH.......... [ ooverveenvrinirveires | v 1,230,400 | ......... 1,000,000 | ......... 1,162,310 | ......... 1,117,798 | ... (13,080) [ ..oveveevrrieeies | cevrnens (13,080) | vvvveveriens | e 1,104,719 125,681 |..... 125,681 | ...... 57,611 |08/15/2018| 2FE......
87425E AM 5| TALISMAN ENERGY. . | 05/01/2013| MORGAN STANLEY. ..1,598,655 ,500,000 1,393,365 .1,409,905 227 3,227 1,413,132 185,523 |..... 185,523 | ...... 42,969 |02/01/2021| 2FE......
STATE STREET GLOBAL
45687A AE 2 |INGERSOLL-RAND GL HLD CO F...|04/17/2013| MARKETS LLC . 4,336,000 | .........4,000,000 4,396,780 . v (B4775) | . 64,775)| .. 4,332,005 | ..coooovvciiens | 03,995 | i 3,995 |..... 194,222 | 04/15/2014| 2FE......
767201 AH  9|RIO TINTO FIN USA LTD ... |R.. | 05/10/2013| BARCLAYS CAPITAL 6,877,600 | ........ 5,000,000 | ......... 6,380,900 | ........ 6,002,632 | ..o | s (50,167) 50,167) N 5,952,465 | ..oooiviini | e 925,135 |..... 925,135 |..... 242,500 | 05/01/2019| 1FE......
3899999. Total - Bonds - Industrial & MISCEIIANEOUS.........ccuriiiiiiiiriiiisisisste s snensnisns | sones 138,525433 | ... 128,877,000 | ..... 136,379,760 | ....... 74,126,071 | .o 0] .. (516,306) | ........... 2,836 | ... (519,142) | c.ovvvvnnnnd 0]... 134,732,789 | ..ccoveennnn 0 ]..3,792,644 |..3,792,644 |.2,911,678 |...... XXX... [ XXX....
8399997. TOtAl = BONAS = PAM 4.ttt bbbt | sina 237,958,962 | ..... 225,769,493 | ..... 237,916,228 | ..... 107,760,576 | ..oovvvvrernns 0 ... (981,046) | ....coeas 2,836 | ... (983,882) | ..oocvrunennd 0 ... 235,933,615 | .cooovrrnns 0 |..2,025,347 |..2,025,347 |..4,068,516 |...... XXX... [ XXX....
8399999. TOAI = BOMAS. ...ttt st | s 237,958,962 | ..... 225,769,493 | ..... 237,916,228 | ..... 107,760,576 | ...ocvorvvernnes 0]... (981,046) | .......... 2,836 | ... (983,882) | ..ooocvevninad 0] .. 235,933,615 | ..ot 0 ]..2,025,347 |..2,025,347 |..4,068,516 |...... XXX... | XXX....

Common Stocks - Mutual Funds

316066 84 4 |Fidelity Value K.. .84,997 |. . (961)
9299999. Total - Common Stocks - Mutual FUNS.........c..uiiiiiiiiiiiiisiniissississnsssnssnisnisssssssssssssnssssssssssssmssensnne | connisennses885808 | werrneenree XKKurrerrs [ vorernrneenns84,997 | wivviiinninniiieninsn | iiiiiiacn(961) [ v 0 0 (961) 0 XXX....
9799997 Total - COMMON StOCKS = PAM 4.ttt sssnsensenssssnssnsesssssnsensensessssensensenans | srseeseernsss Q0008 | sereerersee XK Kurerrees | wrnrrrrnneneee84,997 | iviviiriarininninen0 | oo (961 | e 0 0 (961) 0 XXX....
9799999. Total - COMMON SOCKS. ....vevrrireieiiseieri sttt ssessnssnsssnssnssssenssssssnsenssssssnssssssnsanssesenssnsensons | svnenseenssssB38, 808 | vorrererers XK urrrrrrs | errnrrrereenee 84,997 | viiivrisviininninnns0 | iiinieennn(961) | i, 0 0 (961) 0 XXX
9899999. Total - Preferred and COMMON SOCKS. ... ...ttt bbbttt | crssnessnsaas 88,808 | ....ooooe XXXiivi [ i 84,997 | .o [ G ) — 0 0 (961) [ 84,997 | .o, [V 3,812 | ..., 3,812 | v 0 ... XXX... [ XXX....
9999999. Total - Bonds, Preferred and COMMON STOCKS.............uucvuurerrermieirimerieeieesseesssesessess st essssssssssssssssessensssssssssssssssnssnsnns | svees 238,047,770 |........... ) 0., ST [ 238,001,225 | ..... 107,760,576 | ....cocvnce (961)] ..... (981,046) | ........... 2,836 | ....... (984,843) | ...oovvvvvnnd 0] ... 236,018,612 | ..coovrvrnecs 0 |..2,029,159 |..2,029,159 |..4,068,516 |...... XXX... | . XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt B-Sn 1B-Broker List
NONE

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current

Depository Code Interest Current Quarter | Statement Date First Month Second Month Third Month *
Open Depositories
JP Morgan Chase Bank, N.A......... 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603... | ......coveeee [ ovververrnerrinns [ eormrerrernnenririnnnennis [ | e 1,827,151 | oo 5,483,269 | ............ 4,529,284 | XXX..
JP Morgan Chase Bank, N.A......... 10 S. Dearborn Street, Floor 34, Suite 1L1-0032, Chicago, IL 60603... 50,000 50,000 50,000 | XXX..
JP Morgan Chase Bank, N.A......... 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL B0B03... | ... | ovvmmmerrrrveennns | cervrrveesmmmnsnenssisiinnns | creevsssesssmneessssssisnns | conneeens (18,120,333) (2,649,306) (2,226,184) | XXX..
JP Morgan Chase Bank, N.A 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603... (2,053,519) (5,739,873) | ... (18,245,504) | XXX..
Bank of New York Mellon 6023 Airport Rd, Oriskany, NY 13424 37,7115 619,489 (379,489) | XXX..
Federal Home Loan Bank of
Indianapolis 8250 Woodfield Crossing Blvd, Indianapolis IN 46240, 59,320 5,266 5,152 | XXX..
0199999. Total Open Depositorie: XXX [ XXX 0 0 | (18,199,666) | ..........(2,231,155) | ......... (16,266,741) | XXX..
0399999. Total Cash on Deposit XXX [ XXX 0 0 | s (18,199,666) | ..........(2,231,155) | ......... (16,266,741) | XXX..
0599999. Total Cash XXX e XXX..... 0 0. (18,199,666) | ..........(2,231,155) | ......... (16,266,741) | XXX..

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year

Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

AGILENT TECHNOLOGIES........oucoeuieuiiuseiiseeeseeseesse s s sessses et s st 8884888888818 8 bR bbbt nsnnes | cesanriaes 06/18/2013 07/15/2013 4,999,168

SPECTRA ENERGY CAP L 06/27/2013 09/15/2013 1,111,484

THOMSON REUTERS... . | 06/21/2013 08/15/2013 1,438,007

3299999. Industrial and Miscellaneous (Unaffiliated) = ISSUBT OBIIGALIONS.........c.vueuei ittt sttt et se s et et seeseseteesse et seseesseeeeeeteeseeeesesee8eeseeaeeseEeE et sesemteeeeantse  oefeseeseeseeseseesee et seseeteeseeeeEeeAeeseE et enteeseb et sesen et et st entees 7,548,659

3899999. Total - Industrial and MiSCENIANEOUS (UNGFIIATEA). .....v.rrerereruersrererssiiesisestiersss st ers st s e840 E e b e 44808t E o0 e L8 E ettt 7,548,659

Total Bonds

7799999. SUDtOtals - ISSUET OBIIGAHONS. .......vvveveiereseresiesiesi sttt s 7,548,659

8399999. Subtotals - Bonds.. 7,548,659

8699999. Total - Cash EQUIVAIENES........c..cciviurireiciiecc et 7,548,659
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